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HIPOCAT 1 Fondo de Titulizacién Hipotecaria.

Informacion a 31 de Mayo de 1999

ACTIVO AGRUFADOQ: PARTICIPACIONES HIPDTECARIAS (PARTICION EN PRESTAMOS RIFOTECARICS)

General Préstamu Ulipniecarios 5/Vivienda Libre - ]
Actual Fecha de Amaortizmcion Anncipada B ]
Consttuciin Ulumo Ulimos 3  Ultimosé  Ultimos 12 Hiatérigy |
Nilmers 3358 1747 Mes meses Meme Meses
Principal: Fendieme 19.810.836.367  24.001.714.170 Tasa Mznsual o o
Media 5801113 6.405.552 Constania 1.4110% 1.2090% 1.1483% — 100560194
Minimo ED,393 1&R.454 Taza Anusl _ - .
Miximo 40444 953 31490 463 Equivatenia 15.6783% T15513% 12,9419% — 11 4260%
Tnlerés: Medio Pondcrada 5,8751% 6018080, .
Minima 4.2300% 5.3500% T -
Maximo 7.7500% 10.00005% Disirihurion Geografica
Vida Residual (Mesos) Media Punderada 1364037 146,1640 Acrual Fecha de
Minima 0.9%56 12.4189 Cansttucion
Mixima 234 BR56 2364180 Caralutis 84.4598% 84.3474%
Indiee Referencia (Distribucitn en poreentaje sobre el totat de participacinnes) Madrid ) .1".:6912»5, 3,3579:{0
Indice CECA 5.7596%, 8774304 Comuridad Valenciana 0.8377% 076524
Indice MIBOR 1 nfia 2,0303% 2.2557% Baleares P e
IRPH Entidates 4554209 44.7805% Amgdn JE10% 0,1945%
IRPH Cajas £4 67300 A4_1896% | Qtras Camunidailas 0,33025%% 0.3478% ]
Morosidad Actual
Wiamero Douda Yencida Deuda Deuda Taral N .
Antigiiedad Participaciones Principal Intereses ¥ Toral ] Pendiente Princinal o {'}Eeu#" l_-nf'?l /
Présinmos rnepd Qtros ota Venclmiento rincipa ! or laacian
Hasra 30 dias — - — — - — — —
De 31 o 60 dias 13 371,790 226,307 S08T07 98.097. 052 DB.5499,447 al,73 37.6570%
3= 6] 7 90 diac [ 376,174 JT0LEAS 457,034 25407735 25,653,900 15,16 45 76178
De U1 2 180 dias 2 224 Ri6 242,075 $66.96] 12.383.26Y 12608153 ] 59 4454%
De TAT 21 3/5 dias 1 103.743 131 557 253B.300 4.416.061 4.519.504 5.20 7486177
Mas de 385 diss — — — — — —_ . —
_TDNI[!."E _ 22 076593 ‘ H33.604 1.510397 140434717 141411310 [NIETES S5.5914%
Mejora Crodlricia Otras Operucion:s Finaneieras {Actiral)
Actual A la Emision Aclivo Saldo Interés
Cmision Suboredinada 3,94435% E25.000.000 3,14375%  B25.000.000 Cia. Tnv, % Garamizado 1.337.030.744 2.0000%
Fondos de Reserva Fasivo Salde Interés
= Puingipal La617% 348.000.000 14500%  348.000.000 Présramo Subordinadg H2BTT.627 4.0670%
Otra Informaclin
Cl.ll:l'.lllﬂ d_r.' Deficiencia 0,0000% 0 0,0000% 0 Pcr{nums Tterés (Swap) Principal Nocional Interés
e Principal e Swap
Receplar 20.904.818.818 3,310502%;
Sulde Principal Pendiente de Magador 20.904.R1E.816 F4Red4307%
Pago de los Bonns de 1a 4.1086% 3,55009,
Serie B eon relacion a {os de
la Gerie A
Media I'onderada Pringipa) / 50,5797 52.035%%

Valor de Tasaeidn (P/VT)



GESTION DE ACTIVOS TITULIZADOS <=

HIPOCAT 1 Fondo

Darg of Consriwlion
=aie ol Lansmulion
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Management Company
Company

Orniginnor / Servicer
Guaranreed Interesi C.
Class A & B Inlerest Swap

Grupo CAIXA CATALUNYA

de Titulizacién Hipotecaria.
Information as at 31*' May, 1999

17" June, 1998
Geslidn Activos Titulizados,
Caixa Catalunya

Caixa Catalunya
Caixa Catalunya

5GFTH,5A

Lead Manaper

Faying Apem
Sceondary Markt
Remistet of Book Securties

Caixa Caralunya - JF Morgan,

Morgan Guaranty Trust

Caixa Caralunya

AITAF
S.CL.v.

Subordinated .oan Caina Catalunya Deposilary Caixa Catalenya
Class Swap Guaranice Caixa Catalunya Aunditorg Arthur Andersen
MORTGAGE BACKED SECURITIES: BONCOS DE TITULIZACION HIFOTECARIA (STRUCTURE SENIOR / MEZZANINE)
Class l"rinc_ipal ()"umanding {Esp) Redemption Maondy’s Rating
(UnivN" Bond/Toial)
ISIN Code Izioe Dae Caupon Type Current Canpon R
Priority Current Original mal Maturity Next Current | Original
Frequency
3,2977%
b 2 . -
A 40 1m0 € T35 20300 Flaaring 180.047 Gros 15-13-201% hae A
ES0322068000 [ 25.06-1998 “ane a7 LIROR 3M ESP + 0,15% 108310 € ls-1a0G0u 2 | 15-06-1060
Senior 20,078.819.306 | 23.175.000.000 13-03e/0/12 147639 Net ) 50% BIS
BAT.33 €
AGXIY; |
3 i} .
B D0 E | ispmms Fioniing 226242 Gross azaos |
ESN312068018 23.6-1998 ELY ’ 1 LIBOR 3M ESF = 0.50% 137176 € 15 ‘03‘,06‘109”2 13-06-199% Al AZ
Mezzanire e o . 13-0306:09/72 1R7.138 Net .
$25.000.000 #25.000.000 1124848
Torals (E5F) ] 204319308 24.000.000.000 J
] Average Life and Final Malurity Aecording 1o Monthly Rates of Prepavment
FPrepayment Class A Bondx ﬁass B Bonds
Option' %hfml;t]nnt ;A. Al.rmlual Average Duration , % TRR J Final Avoiage ' Durstion " IRR l Fina
-4 quivalent Life Case | Case [ Case | Case | Maturity Lile Case | Cage | Casé | Case | Magurity
(SN {CFPR) Al R Al R? Al B Al B
With Optional Redemprion T.00GG% T1,4360% EN] A7 369 [ 3T 350 | 10130007 6,47 3.68 T 3737 378 | 377 | 1771072007
| Without Oprional Redempuim ) LO0G0%Y, 114260% | 423 37K | 380 ) 351 | 340 15/03/2013 8.32 6.84 | 6,89 | 3,97 | 395 | 150620 15
Wit {prional Redempiion T TS R e T AR IR T T e T A A = S N T e A Y oo TR
| Witheut Opticna) Redemption _ Ll4e3ug 12.9310%, 4.00 359 | 361 | 582 | 350 17/09/2012 £.00 6.60 | 66d | 377 | 375 I 15/06/2018
With Optional Redsmprinn 120908, 1338138 7775 74 Lo - I IS J [ YT SR YR T TR0
_Eﬁth_nur Optional Redemption 1.2000% 13.5813% 3\9]_ 352 | 3,54 | 352 3.51 | 15062012 .87 6.50 | 834 | 377 | 373 15062018
With Opriansi RedeinpGon LATTT% [5,67850% 347 NI S L I S B W M 7T 551 LI R0 e -5 O T WY T o T
Withoul Optional Redemption 1,4111% 15,6785% 364 329 | 331 | 354 | 35z | 151232000 7,40 5,18 | 6.22 | 378 | 576 | 150672018
SIMULATION TOTAL CASIFLOW FOR E4CH EOND ACCORDINGTG PREFAN MENT
L Brepavment Class A Bnnds Class B Bomds
Option’ Y Constant Y Annual .
r Monrlity Equivalent Principal® Tutal Interas? | “Togal Cash-Flow” Principal® Tatal Interest™ | Total Cash-Flow®
(SMM) {CPR)
With Upriosal Redemprion 1.0060% 11.4760% 25.000.000 I8 E16.238 35.000.000 | 5,023.630 IT.023.630
| Withaut Oprinna) Redemprion 1.0060% 11.4260% .. 25.000.000 28.65]1.108 25 000.000 | 7,707.728 32.707.728
With Opuanal Redampiion T.i483%% EN-ES TS 25000000 5 OB enn T SB7E.ATE TR0.67E. R
| Withour Dpﬁm_@_l__R_n_:Qcmpliun 1.1483% 13,94]9% 28000000 | . 25 000,000 7411.686
With Onlionz! Redempiion 1.2080%E 13.5%73% BT R FE TP T AN T TS R AT
| Withou Optional Redempricn 120809 EE 25,000.000 | 3386742 25.000.000 ;
Witk Optional Redérg hon TATIT% I .67R55; 35006000 T T T3 00,000 ENEYACT 30047667
Withour Optfonal Redemplion 14111% 15.6785% 25.000.000 3.160.561 28.160.561 25 000.000 £.506.114 31.806.114

Delinquency and defaul; assumptions ol the Morizape iaans 0%
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' The Fund, through the Gestons, may repay ail the Bonds, i
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oflion e prepayment on the par ol the irsuwing
nlection of this paper, we have used the semual

all the payment oblizations



HIPOCAT 1 Fondo de Titulizacién Hipotecaria.

Information as at 31* May, 1999

COLLATERAL: MORTGAGE PARTICIPATIONS (IN 100% POOL OF MORTGAGE LOANS)

F Ceeneral Pool of Morigage Loans (Floating Hate) ]
. e Constilution " PREFAYMLNTS
urrent
Date Curreni Last 3 Last Last [2 Hiitnrical
Counlt 3358 3747 Manth Monthg Months Months
Frinelpal: Tatal Qutstanding 19.815.036.367 24.001.7i4.171) Single Montuly i o
Average Loan 5001113 £405.542 Monalig (Ghny  CHTI0%  12090%  1.1a33% - L.00GO%
Minimum B0.393 168.454 Annual ] N
Maximum 29446983 31440462 Equivalen(cpry [ 00785%  TRIBIIG 139418% - 11A4260%
Interest Weighled Average (WAC) 5,8701% 6988 ’
Rate: Minimuom 4 2500% 5.2500%
Maximum 7.7500% 1000005 = - =
Remaining Malurity ~ Weiglned Average (WATM) 1364037 146.1 640 CEOGRATHIC DISTRIBUTION :
{Manths) Mimmum 0.5856 12,4180 Current Constitution Date
Maximum 214 9556 236,418 Catalufia 84.4598% 94.3474%
Index (Distribution) Madnd 3.7691% 3.8579%
Index CECA B.7536% 5.7743% Comunidad Valeneiuna 0.BI77% 0.7692%
Index MIBOR [ year 2.0303% 22557% Balaare 0.4212% 0.4E34%
IRPH Emigades 44,5420% 44.7805% Aratin 0.1810% 0.1945%,
IRPH Cajns 44,6752% 44.1896% [[Rest of Auronanicus #eprions 0.3302%% 0.3476%
CURRENT DELINQUENCY =
Mumber Marure Deby Remaining Totxl Deht
Aping Mourignge .. Interesi and P ] N % Loan [o ¥Value
Parvicipatians Frincipal otlien Totalg Debt tn Mature L
Llp ra 30 days — — — ! — —
From 3! 1 60 duys 13 EFIWE] 226,307 598.007 08.227.653 EEEEEEER) 0973 57.6370%
From 60 o 90 dayz [ 276.174 Z10.365 | 487,039 28.407.135 25,683,309 iB.14 d3.7617%
From 9o 180 days 2 224 386 242.075 | 466.941 12383 269 12 60R.T55 ¥,02 39.4454%;
From 150 1o 367 days 1 103.743 154357 | 258,300 4.416.061 4.519.804 3,20 74.5617%
Ohwver 1 year — — — ] — — — -
_TD['.'lls 11 76593 CEEETE] | 1810397 . HULRTTT M1 411310 ! ][][]..U_U% 53.3916%
Credit Enhancement Other Flnancial Operations {Current)
Current At 1ssuc Dage Asgers Balance Interest
Mezzanine Tssye 3.0465% E25.000.000 3A3TEY, 825.000.000 Guarantegd Intercs . 1.337.030.742 2.9000%,
Reserve Funds
= Trincipal 1,60847% 344.000.000 1, 4500%  34E.000.000
Lizbilities Balunce Tnierest
Subordinuted Loan 443.877.637 4,0670%
Other Inlormarion;
Notiunal
Principel Deficiency Ledger  0,0000% 0 0,0000% 0 Interest Swaps Principal Tneerest
= Swap
Heceiving 20903818816 3,310502%
The Oustanding Balance of
1he Closs B with reyrard 1o 4,1086% 3,5559% Paying 20.004.818.814 5,486430%
Ciags A
Weighied Average of LTV 50.5777% 54.0358%

Disrribution



