izados, SGFT, S.A

. Gri_;_p.e' Caixa Catatunya

Importas expresados en sures

Fachs Constitucibn DR 0T Birectores Aseguramianis Calxa Catahuresa, IP Morgan, Natixds,
Fitha Bmisidn Bonos OSFORF 2007 LIRS Invvestorent Bank

Facha Desenrbolba 1B/ 2007 Uriginador Caixe Cataiurya

Focidad Gestora Gastion de Activos Titulizados, SGFT, 54 Garazniae del Swap

Addmintstrador Caixa Catalunya Agente de Pagos Caixa d ' Estaivis de Catalunya

Cia, Tozorsrin 3 Tips Serantizsdo

Pariilag laborases
Frestamio Subordinade
Hregtores

Cgixa Catalunva
Caixa Catalunys
Caba Catalunya

Caia Calziunya, 1 Morgan, Natixis, LIRS
Investment Bank

Mercado Negociacidén
Rag. Contable Valores
Lepositerio Participaciones

Aunditores

AIAF

5.0, Bspaciear

Labe Catatunva

Deloitte & Touche

soric Mominal Circutacidn {Unitado/ Totald Clase Intereses géﬁ%%:%%}f::;ﬁ Amortizacién Califéf?}c;é& :::{?é‘éf g
E&remcié:?ﬁgz g;:n}mcién :i;;:::z; Auctusd Enicial Fracyencia Base: &/ 360 Fre!:?::z i Provima Actual Yrieiat
LERIE AL 51.686,86€ 100 000,006 Variable 4,518% A7-D1-2050 Ass A
ESQBASEIHIGE By, 5%% 2.000 2000 SURIB.ZM+0,04% Fecha:  15-04-2008 - AbA ABA
Freferante 7 Pass-Thoough IEETATHLL0E 200,004, 000,00€ 1P-LfRSPALG Intereses: 503,08 € I7-1i4£3715 A o218
SERIE A2 100.000,006 100, 00, 008 variable 4, 706%, 37012080 Ans Az
REORAREFZOL0 SO0, 00 % 13,832 FEE2 EURIB. AM+0L13% Fachar  15-04-2008 15-04-2008 ABA AAA
Frafarents/ Pess-Thrtugh 1OEIZO0.000,00€ 1.083.200.000.008 I2-LAASEL0 Intereses: 118%,57 €  17-1/4/7/10 ARA ARS
SERIE AF 106,000,008 100000, 004 Varisbla 4, 738% 17012080 Aag Aas
EROE4RETI0EE 100, 00% 2.000 F.800 ELRIS. IM+0,16%%  Fecha 15-04-2008 & deterrninar AR ARp
Preferants / Pass- Through E08.000.008,00L 200.000.800,00¢ 1F-3/af7/1n Intareses: MI87,18 € 1717407710 AN BAA
BERIE B 00,000,008 100.080,00€ Yariahte 4,838% 17-01-2050 AnZ Aa?
BEORISGT NG A0, 00% 328 5% EURIS.IM-0,26% Facha: 15-04-2008 B daterminagy A A
Merzaning Fass-Theough 52,800,000, 008 32.800.000,006 1P/ 7710 Intereses: 1222436  17-1/477/10 A A
BERIE O 10000000 160,600,008 Virighig 5,076% 17-01-2080 Baal Bank
ERCAIRE7 2044 100, 00% B4 &40 EURIB. 38+0,50% Fecha: 15-04-2008 A determinar BEB REE
Mazzanine / Pasg-Though $4.006.000,00€ 64, 000,000,000 MRS L Py Rt Intereses 1283,10€  17-1/4/7/10 BER FRE
SURIE O+ 100,000,000 G000, 00C Variabla ,076% 17-00-2050 Caal Caad
ESO34EET 2053 00, D0% 280 280G EURIB. 3M+4,50% Fecha: 15-04-2008 A determinar Lee- [acacass
Subordinada / Por reduoion 28,000.000,00¢ 28.000.000,008 VS PLIN A Interases: 2294,21 € 17-10407710 fatael oo
Foando Resarys
Totales 1.BRL.373,720,.000 1.628.000.000,600

Opeldn o 9% meansual zenstante 0.3078% 0.3192% G.4488% DRI
% anual equivalents 3.6258% 3.7635% 5.3544% 10.0000%
. 6 smizacién oncons] Vida Media (aftas) 1.27 1.24 10z 0.67
CEICIY ATl
Bunon SERIE AL an ejardico amontizacion spasna Amortizacion Flnzt 15072009 15/07/2009 1570172008 15/04£2008
ISIN: ESO345672002 N o Vida Media (a05) 1.27 1.4 .02 2.57
Bint gfereicio amortizacién opcional
Amordzacidn Finet 15/0742008 1B/O7/A009 1B/0172008 1840473008
= — N ) Yida Madia {afios) 13,82 13.33 1344 #2322
T - Tidt
Sonos SERIE A2 P EETEED Smertizacion opcio Amortizacion Fins 15/1072031 15/07/2031 102008 161077023
RSIN: ESOSMBETIONG e ooconl Vida Medis (afios) 1378 12.60 1178 7,63
't ] O it
ik ? Amortizacidn Finat TEAOTFA036 15/07/2036 1571072035 15/07/2052
N o it oncional Vida Media {afios) a.12 .14 795 RGBS
Bonos SERIE A3 R RIBTCICIE SmOrlizadion apciona Amortizaciin Final 17704/2017 17/04/2017 104017 LROTI0L?
ISIN: ESORBGIIONE Yida Media {afos) 812 8,10 7.96 808
2 Ly TLRRTION ONE|
e we Amartizaciéa Binat 1R/O42017 17/04/2017 134042017 L0
c L & wonal Vida Media (afios) 18.39 1543 16.08 31.26
1y i i st
Butos SERIE B e BIRFEILo SINGTUEBSION opeiona Aenortizacion Final 15/10/2031 15072081 15/10/2029 E6730/2023
TOUNG BSOBSEIOI i oodonat Vida Mediz (afies) 19.43 19,22 17.32 1318
Ty L AERION PRCIONS, p
! s Amortizacion Final 15/04/2037 1570472037 LS/01/2057 1640372034
o atereicio smortianciin socional Vida Medio (sfios} 1838 18.13 16.08 1526
T B A0 BrrCizadion faipk:}
Bones SERTE £ O BEIGED Bnbrizacan opel Arnartizacisn Final 15/10/2031 180773051 151672025 15710/2023
EEIN: ESOBABEYR044 Sin aErcicio amprtzacin opconal Vida Media (afios) 19,46 1927 1752 13.85
in T R B KL
B Amartizaciin Final 18/04/ 207 15/04/2037 15042037 15/04/2037
con siarcic i onal Yida Mediz {afing) 1%.37 19,14 37.23 12.4%
Sareiio smoni
Bonos SERTE I 1t SRIEEID amornizacian opciona Ammartizasian Final 15/10/20%1 15/0772031 15/50/2029 16/10/2023
IS ESOBBETIONL et opcional Vida Madia (afios) 2168 21,56 20.15 15,20
£ i $)
we Amorkizacion Fivel 154042037 18/04/7037 15/04/2037 15/04/2037

Szbe nforma 95 un tompements 2 la informanide establarids en of Folleto Informativa de 1 Braisidn de Bonos de este Fondo de Thulizacién,

Unicamantie ta inforsaciin womunisada por Gestin de Activos Tiulizados, gn virtud de lo establecide en & Folleto Informative, se considerard valida a los efestns
de publicidad v difusian frente B os titulares de los Bonos & cuslesguiers terceros.




Hipbtesis WALS (% de pérdida que experimantan g Ph's susceptibles de entrar en litigioy det 20,00% v WAFF {frecuencia de impapo) del 15,00%...

oy Amortizacidn 3 optitn de ks Sotledad Gestora cuando el importe del principa! perdiente de amoriizar de las Participacionss Hipotecerias swe ferl

apligaciones de pago e 105 bonos pusdan ser stendidas v canceladas en su wialidad.

Tipo de préstamos

Fecha de
Constitucién

Genoral Actual

H— 5.579 10,635

Salde Vive 1482 184,217,838 & 1.600.000.048 35 €
HMadic 148,763,683 £ 150,434,099 €
Maine B21.40€ 15.043,34 €
Hdcig 188876342 €

1.562.668,08 €

o al 10,00% dell

% iMueps 1R

Does las

Gitimos 3 (Heimos
meses mesas meyes
Tasa Mensual " o
Constants 8,3075% 0,3192% G.5202% : Yo
Tasa Anual o —
Eeuivalente 3,5298% 3,7636% 4,3532% Y

s e Actual
) %
stadio Ponderade £4213% 4 4261% Catalunya Filkcy 70,5
oy 0, :
inimo 3 9140% Z,BSGG;& Madrid 12,44 oy
4 2
rebrim 4750% 5 ?S?G ¥ Comunidad Valengiana 7,43
¥ e ﬁ Balearns G,43
Medin Pondarads AT I 337,37 Aragdn 1.9%
Minima 5’0‘3 21,82 Andalucis 1,89 i
[SESTT 464,03 475,79 :
Hurcia 2,40 2
Navarra 3,82 .8
Tips Activo CECS 3,02% §,02% \
! ‘ Otras Com
Euribor 1 affo 51,87% 52,58% 798 Comunidades 3,08
FIRIBOR 1 a0 BOE Q,02% Q,00%
Brésiamos Hipotecarics Uajas 3, 18% G, 19%
Mibor 1 Aflg 0,11% &4,12%
Bréstemos Hipotecarios Cajs TAR 47, 80% 47,08%
Ting Acthve OLECA TAE 0,00% 3,01%

Mo Dautia Yencida : Bouda Total
Antigiedad | Participaciones Douda bendients
Préstamas Principal E inteveses y Oros Total i Brintipal i L]
Hasts 1 Mes Le% 11R.4A68,97 € 189.4%0,26 € 0785593 ¢ 106.584.935,93 € 106.703.404,90 € 61,07%
Del a2 Meses iBs 82,229,244 213.3756,02 € 295.505,26 € 3338040261 & 33472631858 ¢ 1%18%
D 25 3 Meses 89 65 004,68 € 17L.403,51 € E37.808,19 € 185.950.781,17 £ IA0IPTEEBE € B,13% :
De % a6 Meses 98 16.6F2.82 € 324,056,086 430, 728,97 € 17,264, 482,87 € 1737118878 € B,94% 0
e f oy 12 Meses g 10,395,383 € 2256601 € 42,861,480 € 1.180.527,48 € 116132287 € {,58%.
Totales fokrg-4 IF83.7FLATF R 930,29, 58 € 1.314.560,75 € 174.342.860,08 © 1F4F26.31L,23 ¢ 308, D04

m Tasaclen solo en Préstamos Hipotecarios

Antigiiedad pﬂﬁf‘i’a{m&s}tﬂm . Deuds Wencidy De:::;:? ,f; ;?:m Deuds Tobal ;
Préstamos Principal I Intarases ¥ Uiros i Total Principal iy ol
e 3 a S Messs 1 12.464.36 % AB.379.71 € A0.843,97 € 1.996.838,67 € 2.009.6899 93 € 23,06%
De g a 12 Mates 37 59.414.34 € 166.660,47 £ 226.074,81 € 6.642.823,00 € 5702.237,34 € THO4%
Totales 4% FLETRBAOC 205.040,18 € 6918 7B C A639.488, 87 € £.733.337,27 €

A 0%

i Tesacitn solo an Préstamoes Hipotecarios

A T amision

Actuai
Halonas Poprminat o MC G Bonds Nomina) Wy MO

SERIE AL £,75% 103.373.720,008 4.63% 12,29% 200.000,000,00€  9,05%
BERIE A2 F0,73%  L.083.200.000.008 3.63% 66,54%  1.083.200.000,00€  3.05%
SERIE A3 13.06% FHHEO00.000,00€ 2,58% 12,29% F00.000.000,00€  8,05%
SERIE B F A% 52.B800.000,00¢ #,12% 3, 24% 82.800.000,00€  5,75%
SERIE & 4,18% 64.000.000,00¢ 1, 86% 3,93% £4.008,000,00¢  1,75%
SERIE D 1.483% 28,000.000,000 0,00% 1,72 28,000.000,008  0,00%
Total 153537572000 £ £.578.000.000,00 €

Fondgle de Reservs 1,888 28.000.000,008 1,77% 28.004.000.00€

Esta informe 8% un tomplements & i informacidn estalilecida en e

Unicamants |8 infarmacien comunicada por Gestidn de Activos Titulizades,

CUENTA DE TESORERIA

CUBNTS AGENTE DE PAGOS
LUENTA TESORERTA - AMORTL
List. DESE, LINEA LIQUIDEZ

PRESTAMO GASTOS INICIALES

IMPORTE DISPUESTO POR LIN
AVAL ESTADO- DISPUESTO 58

Foligto Informative de e Emisidn de Bonos de este Fando de Titwizacion.

de publickiat y dfusidn frente & ios tiulares de los Bones o cualesuiiers Laroeros.

46.701.148, 48
DAL T
D00

B34.50%,24 €0
oonE
w6 e

en wirtud de lo estableciio 0 e Folletn Informative, se considerard valids a los efectos

2000

A




e Mensual, Febrero 2008 {5 "
zados, SGFT, S.A ,
el

Cthrupo Cabéa Catalunyva

Haide Vivo Pi's pariodo en aspers

55 504.850,57 £

Actual A e ervisidn
Phrdidas Acwraiadas Evolutivas 800 € 3,00 €
Write-Of Aousnoindos G008 jEREAR
Regperagiones stbre Writa-0Ff scumuindas G408 QA0 ¢
Ratio de morosided: Saldo Vive Impagados»>S0 dias 1 E8258% . B0y,
# Smldn Vo Total B236% e
Madiz Ponderatis Principal / Valor de Tasacibn
(B ST o B02,94830% B1.8561%

INFORMACION ADICIONAL BN

Interases Dovengados BER. 794,25 €

Ratio: {Seido wive GE + Interetes 8 44T
Bevengados )/ Salde Vivo Total A

Brincipal Nocional Interds

Receptor A Detarminge 5,374319%

Fagador & Detarmings A Determinar

Socerked Gestora: Gestidn de Antbos Tiulizados, SGFT, §.4,  of Fordmnella 5-7, Borcelona Tel, 9% 484 73 36 - FAX: §3 484 71 41 info@gat-soft.onm wenw gaksuft.info

Registyn Oficial Comisidn Naciore! del Mercade de Valores Passein de Grida 15, Barcelona

RESPONGABILIDAD CONTENIOU INFDRMACION:
EL DIRESYOR EYRCUTIVG

Ciestidn de Acthvos Titubzades, BGFT, 5.4,

Este infnog &5 un complements 3 1 infarmacidn sstablecida en of Folleta Informativo de la Emision e Bonos de aste Foado de Titulizacion.
Unfeamante bs informascion comunicats por Gestian de Actives Titulizados, en virud de 1o establecida en el Folleto Informativo, se considerara valida a fos efectos

i puishicided y difusidn frente 2 tos Utulares g8 los Bonos © cuslesquions terceres.



The pmounts are expressed s suros

e of Constitution

Ispun Date

Bishuraemant Data
MpnRgerant Sormpany

Adrninistraior

Guavaniedd Interest O,

Intarest Swap

Bubnridinated Loan

OOBFA007
0970372007
5032007

Gestion de Activos TRulizades, SGFT, 54

Caixa Catatunya
Calxa Catakunys
Talxa Catalunys

Lead Manager

Labea Catalunya

Calea Catalunys, 1P Morgan, Natixis, UBS

Trocestrent Bank

#anagers

Originator / Servicer

Swap Guarantes

Paying Agent

Secondary Markat
Ragister of Book Sacurides
Deposiary

Ansditors

Monthly Repoit, February 2008 gR1§
tulizados, SGFT, S.A

i < ata!u!,«a Group w% fw

Calxa Cataiunya, 3P Morgan, Natixs,

UBS Investmaent Bank
Calva Catalunve

Caixg ¢ Totalvis de Catalunya

ALAF
£.C.L.V. Espaclear
Capea Catatynya

Daloltte & Touche

Principal Gutstanding (Unit/Bonda/T otal} Toupon Typs g:;:ﬁ:;{;zt&? Redemption Moody's ’;g{g‘ F / Fitch
15t e Current " s days Firal Maturity ‘
Pricrivy /Type Radeamp. Fartor cuirant Driginug Fraguency Base: &7 380 Fregquency Nt Curvess: Driginat

LERIE AL 51.686, 868 1430.000,00€ Fioating 4,616% 17-03-2050 Aza Aag
ERN34867 2002 $1,69% 2.000 2.000 EURIB.3M+0,04% Dake: 15-04-2008 - Add ALL
Senier/ Pass-Through 0B EF3.7E0,008 2040,000.000,00€ 1F1i453A0 Intovests: SO309E A7-1A4/7410 Ak AlA
SERIE A2 106.000,00€ 100,000,008 Fioating 3, 7086% 17-01-20580 Az Aaa
ERNA48L720L0 13G,00% 10.832 B3I EURIBL3M+0,13%  Date: 15-04-2008 15-04- 2008 Al A
Serior / Pass-Through LOE3.200.000,006 L.083.200.000,006 IFeLiaf70 Inberests: 118957 € 1410455730 AAA Adk
RERIE AZ KOO0, D08 106.000,00€ Floating %, 73% 17-01-2050 Aag Aza
ESO345472008 1B0,00% 2.000 2.000 EURIE. 2M+0,16%  Dates 15-04-2008 Ta be determingd  A4A BAk
Benior [ Pass-Through 260.000.000,00€ 200.000.000,60€ EELE LT 5] Enterests: 119718 £ 17-4/4/010 HAR AAk
SERIE 8 3030.000,00¢ 100,000 808 Fioating #,836% 17-04-2060 A2 And

ESQI4BA7 2038 100, 060% 528 528 ELRIB.AM+0,26% Date: 15-04-2008 To be determined & A
Mazzanine / Pass-Thrgugh 52.800.000,008 FA.800.000,00€ 1P 70 Interssts: 1222,43€  17-1/4/7/10 At L2
HERIE C 100L.000,008 100.000,00€ Fiwating B.076% 17-01-2050 Baad 2382
ERUIASET A48 100, D0 640 £40 EURIB3M40,50%  Dabes 15-04-2008 To be determined  BES BRE
Mezzaning { Paas-Throuah 54.080.000,00€ 6400000, 00 1717470 Interests: 1283,10€ 17-1/4/7/10 Bae BEE
BERIE $00.000,00€ 160.000,008 Foating B.078% AF}1- 2050 Caal Caal
FROSABETI05T LEHD, Q0% 280 280 FUHRIB.3M-04,50% Date: 15-04-2008 To te deterarined 00 e
subnrdinatsd / Dus 1o cash E8.000.000,00¢ 28.000.000,00€ LP-11447710 interests: 2294,21 € 17-1/47/10 [nee) jeae

Raserve recdciion

Teakals

FE3L.373.020,00C

LE2E.000.000,000

S monthly constant

LB74E%%

0.3076% 4.3182% 0,4488%
e 43 & ansual constant 3.6298% 3.7836% 5. 25449 13.0000%,
1,04 1.02 X
kD Chption Rewt ticn Averags Ife (years) e 5 y 0 4] y 546;308
BERIE AL ¥ e ST Final madurity 1570772000 157072009 1570172009 15047 2000
191N ESOBESEIA00E Averae life [ysars) .37 b2 162 B.e7
Withaut Optlon Redemption . y 15/07/200% 15407720049 IR 00% IS0 2008
Final madurity
¥ L33 11,44 22
wwith Gption Red B Average life (years) - 13?3 : 5 : 42023
— th Gption Redamption Final madurity 15/10/2031 15/0772051 LSFIY 200G PRA107
TSI ESHIABEFIGLE Average life (years) 13.78 i3.80 78 a3
Without Option Redemption . N 15/07/2036 1S/07/2035 15/10/203% 1507032
Final madurity
. 8.10 Foes .
With Option Red : Average I (years) o 2017 LRIGAS 20T ?i:?t}f@l?
SEREE A3 ith Option Redemphion Final madurity 370472017 174047201 1TH04] 3 i
6N EB0B4EGT IR Without Gotion Red ) Average e {years) B.12 N 8'12 5 N ?fi 17 . :jgaﬂ
shout Gntion Redernption Final maduriy 170442017 LFHSIE0L TEDAF 200 1074
181 15,08 i
iR i P Averags life [years) o 1 i B10/202% 18 222223
SERtE B ith Catioh Redemption Finsl madurity 15/3042031 BT 2031 1810/ f1RF202
» P
T5IN: ESBAABET056 Aot Sntion Recerm Aversge Ife (years) 19'}‘23 19.22 , . i"’;“‘z . " ;j"l;; .
Wit Ootlon BITIPLION Final madurity 15/04/2037 15/045263 UL 203 164017203
g 14, .
Sith Dption Fed _ Average e {vears) 18.39 1813 ¢ Zif&? X i; Ef
SEHTE £ wh Option FRedemption Fingt madusity 1E/1G/ 2028 I5F07/3031 15710¢ IRFLO20RE
ISTH: ESORAEET2044 Withewt Gotion fed ; Average lite (years) 1948 8.7 } 17.52 13'635 -
ot Cption emption it madurity L5/0872037 15/042037 1570472037 15/047 303
N 1323 P!
With Option Redempt Avernge lie (years) ot o 1 12;5 X
SERTE © * Pt BAMIGH Firisl madsity AB/10/20351 150772031 15/10/202% 181043023
16T ESOEABEID0EL \ Average e (yenrs) 2588 21.58 20,35 15.20
Withowt Opbion Badamption ABA04F2037 1R/04S2037 1510472037 150402037

Final madurity

DISCLAIMER: This communication i for informationa! purposes only, It is not rdended as an offer or solicitation for the purchiase or sale of any financil instrument or as an

official ponfirvation of any ransaction. Al dats and other nformation are not warranted as 1o completeness or aceuracy. Additional information is avalaible on reguest,

The assumptions underkying the information, including structure and collateral may be modified from the time to tma to reflect changed circumstances, Past performance is

net indivative of future returas. The Soerish Offering Circular, approved by the CNMY, s the only tegaily binding documant far this issue.




Hipdtasis WALS 20,00% and WAFF 15,00%.
oy Amortisation, st the discretion of the managemant company, provided the remaining balance of the principal of the marigace 0803 i5 1985 than 10,00% of the inid
payrmant ohligations arfsing from the bonds cen be paid and cancetied In Futtt. i

I

Pool of Moriage Loans (Floating Rate) Current igst 3 Lagt & LE
£ ticution Month Panih HMonth
General Current st “ : .
Date Single Monthly 5, e :
Morgatity (SMM) T, 3076% ,3192% 0, 3F08% %_
Ayl i
& . 2,6208% , FEI5% 4, 3532%
Number 3 10,835 fquivaient (CPR)  icore  37638% Aoz
Cutstanding Balance 1492486517, 38 € 1.500.000.048,35 €
Averags Loan 149 263,63 € 150.434,99 €
FEnirmwm 821,40 € 15,043,234 £
BT 148678342 € 1.562.668,08 €
Cureant
Weighted Aversge 5,4213% ’ eatatanya 050
Blinirmusty 3,9140% Z8500% Madrid 12,44
v A g 5 750005 :
Baximam #,4750% 5,7500% Comunidad Valencians 7,43
Baleares .43
Walghted Averags - Araghn 1,23
MEndmmum 5,03 21,82 Andalucis 1,89
Maximum 464,03 475,79 .,
turcia 240
Mavarra 0,82
; 3 A & 3,8
Euritior 1 ofin 51,87% 32,58% Rast of Autonomods Regions o5
FURIBOR 1 ARO B.OE. 0,02% 0,00%
Préstamod Hipotecarios Calas Q,18% 0,15%
Mibar 1 Afo 0,11% 0,17%
Pristamos Hipotecarios Cajas TAE 47,80% 47 018%
Tip Ackive OLE.CA TAg 2,00% 0,01%

Sl

. Number Mortgage Mature Dabt Total Debt
Sging Participations Remai;;?r;g Debt to o
Principal i Interest and Gthars Totals ature Privmeipat E Yo
L o 30 devs 599 11R.468,97 € 189,480,926 € 307.955,893 € 106.584.935,83 £ 106,703.404,90 £ ’éi,G?%:i
Fram 1 ¢ 2 maonths 1854 §2.239,24 € 213.376,02€ 295,505,265 € 33.320.402,61 € JRATEBILEEE 1% 16%
Froum 2t 3 months &g £56,004,68 £ 171.400,51 € 237.405,1% € 15.851.781.17 € 16.017.785,85 € 9,17% :
From 2 o & months G5 108.872,88 € 324.056,08 € 430,728,907 £ 17.264.492,87 £ 17.371. 165,76 € @, 24%
Fram 8 i 12 manths & 033538 € 3256501 € 4296140 € 115092748 € 116132287 € 0,568
Yotals 78 3RITFFLAF L SN PRE,.58 £ 1.314.560,25 € 174.342. 840,06 € 174, 725.381,23 €

100,00%

oy Valuations exciusively for mortgags participations.

NMumbar Mertgage Mature Dabt . Total Dabt
Aging participations Remaz:;f!zabt to
Brincipal Entoerast snd Others Fokals Peincipat E &
Fromi 3 to & months 14 12468438 ¢ 3RA7T7IE 50.843,97 € 1.995.635,67 € 200909983 € F3,06% BE,974
From & 0 12 months 37 59.414,34 € 156.660,47 £ 2z8.074,81 € £.642.823,00€ 6702237, 34 & 78,94% E (BB, 51X
Fotats &7 FL.E878,60€ 2RHR.040,18 € 7681874 € B.E52.45862 ¢C B.F11.337.27 € iﬂﬁ,ﬁﬁ%_f

t13 Waluation exclusively for mortgage participations.

Crrrasd A% Issue Dabe
2% Motes Nominat iy CE Yo Riskes Blorminnk % CE
SERIE Al 6,75%  103.373.720,00€ 2,65% 12,25% 200.000.000,00€  2.05% Guarantesd Interest O
SERIE A2 70,73% 1.083.200.000,00¢  £,83% 66,54%  1.083 200000008 9,05% Treasury Bocount {Paving Agl
SERIE A3 13,06%  200.000.000,00€  $83% 12,20% 200000000006 9,08% Repayment actoust
SERIE & 345%  52.800.000,008  6.12% 2% 52.800.600,00€  575% Liguidity Line (Litsit
SERIE 4,18% 64.000.000,008  1,B6% 3.93% £4.000.000,00€  1,75%
SERIE D 1,83% 28.000.000,00€ 0.00% 1,72% 2B.000.000,00€  0,00%
Suberdinabed toen
Totals 1E3LITIIINIOE 1.628.000.000,00 € Other
Aroourt of the Liguidity Line
Reserve Funds 1,83% 2B.G00.000,00¢ 1,72% 28.000,.600,00€ Generalitat Guarantee

rISoLAIMER: THiS commusrication i for informational purphses only, I is not intended s an offer or solicitation for the purchase or sale of any financial nstrament or B an

Satance |

Gficial confirmation of sny transaction. All data and other information are nat wareanted as to completeness or accuracy. Additionat inforrmation is avalaibie on reduEsts

The asssmptions underaying the information, including structure anel coliaterat may ba medified from tha time 1o time to reflact changed croumstances, Past performancs 8

not indicative of futures retlrns. The Spanish Offering Circular, approverd by the CNMY, Is the only gally binding docurment for this issue.
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Currant AL Tasas Data g;e:i:ggxaﬁ Dutstanding of Forbearance £5.504. 800,57 €
Cumutathes outstanding lowses 0,008 D00 Interest 865.794,25 €
Curnsative sulstanding Write-Of Ratio: (Guitstanding PE + Interest) § e,
g 3 0,00 € SO0 € Tatal Gatstanding 4, GATTYy
Cumvislative sutstanding Wrike-(0F recovary 0,06 € 400 £
Pringigsd Ouistanding With arresrs>90 days / 1 82580 ©.A000%

Pringipal Dutatanding

Wakghted Averags of LTV Distribetion o) E0,9838% B1E881% Motional Pringipst Ingerast

Revelving . To he determined BOATSL15%
Faying o be devermined To be determined
ALDETIOMAL THBORMATION:
Maragernant Company: Gestidn de Activos Tulizados, SGFT, 3.4, of Fontanella 57, Barcalona Tel, 83 484 73 36 - FAX: 93 484 73 41 miofiget-softcom www gat.soft infn
Oficial Regqister: Tomisidn Necional del Mercado da Valores Passeig de Gricie 18, Barcelona
IRFORMATION CONYENT RESFONBABILITY: Gestitn de Activos Thulizados, SGFT, 8.4,

DISCLATMER: This communication ts for informationsl purposes only, it is not intended as an offer or solicitation for the purchase or sate of any financial INStrument or 36 an
Sfficial confirmation of poy fransection, All deta and other information are not warranted 25 1o COMpPIRIBNESS OF BUCURCY. AGHINoNE! Information is avalaibis on vaguest,

The assumptions underaying the information, induding structire and collateral may be modifisd from the time to time 0 reflect changed circumatances, Past performance is
rut indicative of futiee tetuens, The Spanish Offering Circolar, approved by the CNMV, is the only legally binding document for this issue.





