Importes expresadoes en euros

Facha Constitucidn 05/07/ 2006 Directoras Aseguramients Marrill Lyngh, Samtandar
Fecha Emisidn Boros O5/07/2006 Originador Calea Catslunya
Fechs Dasembealso 10/07/2006 Garante del Swap

Socladad Gestora

Gestion de Activos Titulizados, SGFT, SA

Agente de Pagos Caixa o "Estalvis de Catalunya

Administradgr

Cta. Tesoreria & Tipe Garantizado

Parmutas Intereses
Prestamo Subordinade
Dirpctores

Calxa Catalurys
{aixa Catalunys
Caitg Catalunya
Caixa Catatunya
Calxa Catalunya, RSBC- Calyon

Mercado Negociacion
Reg. Contable Vaioras

Fr

p

it Par {3

Auditores

ALAF

S.L.L.V. Espatlear
Caixa Catalunya
Daelaitie & Touchs

Nominat Circuiacién (Unitario/Total} Clase Intereses ;Z‘:;:;gtg;isa:;t:cg: Amortizacién mlif;ﬁ:“}?;;:‘;iz: s
Serie 91 dias -
Prelacié!??;j‘ilg: mnmﬂizacién :‘a:::;c;: Actual Fniciat Frecuencia Base: A/ 360 Fre?un:: s PrOxima Actuat Insiciaf
SERIE AL 0,006 100.400,G0€ Variable ) - sy And
E80345671004 . 1.600 1.600 EURIB.3M+0,02% Fecha:  24-04-2008 - A, ABA
Preferante / Pass-Through 0,00& 160.000.000,00¢ 24-1/447/20 Intereses: - 24-1/4/7/10 ARA A
SERIE AZ B3,185,19¢ 19¢.040,00€ Varizhle 4, 4700 24-10-203% Asg Aag
EROA4ERTI0LE 9, 109% 7.334 V334 EURIB.3M+0,14% Fechar  24-04-2008 2404 208 AR AkD
Preferante/ Pass-Through 654.113.519,46 7335.400.000,008 F4-174 77716 intareses: 007,76 € 24-1/4/7/10 AR A
SERIE £3 10{.000,006 16045.000,00£ Variable 4, 480% 24-10-203% v Agg
EE0345671020 100, 00% 3.000 3.003 ELURIB. 23M+0,15% Fecha:  24-04-2008 A detetrrinar Afd L
Preferenta / Pass-Through 304.000.000,00€ S00.000,000,00& 24-14417710 Intereses: 113244 €  24-174/7/10 AAn SRR
SERIE &4 106,000,004 100,000,004 Variable 4.430% 24-04-2012 Aga Ana
ES334567 1038 100,00% 2000 2.0013 EURIE. 3M+0,10% Fecha:  24-04-2008 & deteresinar ARL Al
Preferente / Pass-Through 200000000, 00 200.000.000,00¢ 24-144/7710 Intereses: 111981 € 24-1/4/7/10 AAK Adk
SERGE B 100.900,00¢ 100,003,006 variable #,630% 24-10-2039 Aaz 432
EROIMEE71046 104G,00% Bag 548 ERIB.3M40,30% Fecha:  24-04-2008 A determing: A A
Mezzanine/ Pass-Through 54.800,000,006 54 800,000,008 24-1/4/7/10 Interpses: 1170,36 €  24-1/4/7/10 A A

SERIE C 100, 000,008 100.004,008 Wariable 4,5300% 24-10-2039 Baal Bagld
ESO245671653 106,00% k18 518 EURIE. 3M+0,60M Fechar  24-04-2008 A detsrminar friatad BHE
Mezzanine / Pass-Through £1.800.000,068 51.800.000,00€ 24-1/4/7710 Infereses: 1246 19€  24-1/4/7/10 BEE BaE
SERIED 100,090, 00< 106,000,008 Wariahie B,230% 24-10-2039 Caz Caz
ES0345671051 100,000 258 255 EURIE.3M+4,50% Fecha:  24-04-2008 A determings e Kaw
Subardinada / Por reducrion 25.500.000,008 25.500.000,00€ 24-11413550 Intereses: 2232,03€  2M4-3/4/7/10 LCC Lo

Fondo Reserva

Totales

1.286.213.529,46€ 1.525.500.000,000

Opcibn 1 % mensual constante 0. 4683% 0.5153% . 7092% 0.7928%
%% anual equivalente E.A4768% GA224%, 8.18564% 2 5685%
c forcici rtlzacio - Vida Media (afins) 9.72 .68 .87 .55
2lere {1
Bones SERIE A1 Of Blertice amortizacion options Amortizacion Finat 24/10/2007 2471972007 240712007 24/07/2007
ISIN: ES0345671004 Sin garcic izacite oocionat Vida Media {afios) 0.72 0.68 0.57 0.55
i SJErCICH0 MOt H IGRaI
g pe Amaortizacitn Finat 24042007 241042007 244072007 24{0772007
G . . . . X : vida Media (aﬁDS} I1.78 11,132 .01 B 88
e reic
Sonos SERTE A2 O BIBrEINe Smertizacion opeions Amortizacién Einal 24/04/2027 24/07/2026 24/04/2024 F4£10/7023
ISIN: ESOZ45671052 i wiereic i ot vida Media (afios) 12,39 11.78 2.75 9.35
(1 RIErTICHD SMOrtizacion Qplioti
’ Amortizacién Final 240472036 24/04/3036 4042036 2440412036
N reacién oocional Vida Medis. {afios) 8.59 8.45 8.11 B.07
S1ErCiT Hil
Bonos SERIE A3 R RJETEITIc amartizacin opciana Amertizacian Final 4042071 2471072020 240102020 24416/2020
ISIN: £SU345671020 R . Vida Metia (afos) 8.5% 8.4% 813 s.u7
Sin gfercicio amartizacdn cpcional ) . .
Amortizacion Final 2470172021 24/10/2020 2a/10/2020 2410/ 2000
Con sjercici iracibn sociomal Vida Media (afios) 5,85 5.85 .85 .85
{{=] OFThE e
Banos SERIE A4 St am o apeiona Amortizacion Final 34f0452012 244042012 240472012 2400472002
I5iN: ESU345671038 N o ) Vida Media (afios) 5.85 5.85 585 5,85
Sin ejercicie amaortizacion spoional
Aimortizacién Final 240472012 24164/ 2012 24/04/2012 24047 ALY
Con siarcic diacion ontional vida Media (afios) i4.72 14.23 12.32 11.483%
FCECHD armnortiac
Bonos SERIE B Iereicto amerd prioaa Amortizacion Final 24/04/2027 2400772026 24/04/2024 2471072023
1Sin: ES0345671048 R _ ) vida Media (afins) 15.41 15.00 13.19 12,81
Sin gjercicio amortizacidn opcional ’
Amortizacion Finat 24/ 2038 24/0272038 240272059 2970 IVED

Este infurme es un complements a 3 informacion establecida en ¢l Folleto informativo de fa Emisién de Bonas de este Fonde de Titulizacién,

Unicamente ia informacion comunicada por Gestion de Activos Titukizades, &0 virtud de ko establecids 2n 2| Eolleto Fnformative, se considersrs valida & 103 afectos
de publicidad y difusidn frente a fos tkulares de los Bonos o cualesquisra terceros,



Mensual, Enere 2008
wlizados, SGFT, S.A
rubd Caiia-Cataiunya

Je
o

c iwio armortizacté onal Vida Media (fios) 14.72 14.23 12.32 11.93
. on ejercicio armortizaclon opcional
Bonos SERIELC @ ! : o smortizacion Finat 241044 2027 240742024 2404/ 2024 24/10/2023
I51M: £50345671053 o, N ) vida Media (afias) 15.41 15.00 13.19 12.81
. 3 Sin epercicio amartizackin opcanal o

: smartizacian Final 24/02/203% 2470272039 2422038 IHO23039

; e o rtizacidn apcianal Yida Madia (hos) 1587 1525 13.31 12,92

& n gjercicia amortizac Hnal o
Bongs SERIE O+ ki Pe Arnortizacion Final 2470472027 24f07F2028 24[0472074 2471042023
ISIN: ES03456FL046L ) ) ., ) Vige Medta {aifos) 20.24 i9.99 18,18 19.03

LT in ejerclcio amortizaciin opeisnal e

Amoetizacion Final 24/02f303% 24/027203% 2445242038 240272039

Hiaét&si# WALS (1% de pérdida que axperimentan jas Ph's susceptibles de entrar en titlgimy el 20,00% y WAFF (frecuencla de impage) del 0,15%. ..
5 AMGEHZACIOn & opcidn de la socieded Gestors cuanda = importe del princtpal pendiente de amortizar de las Partitipaciones Mipotecariss sez inferior & 10,00% dal miciat v todas las
obligackones de raoo de Ios bonos puetisn ser atendidas y canceladas en su totalidad.

oy

(Htimo mes  (itimos 3 Ulmos 6 Ulimos 12 Histdrica

Fecha e .- ” ;

Constitucion asa Mensua
. oatante 0,4683%  0,5163% 0,5328%  0,7052% 0,7528%,
i Tasa Anual 5,4768% 6,224 6,2092% 8, 186485 B.5689%

Equivalente

Nimgro

+ Saida Vive 1.756.998.376,34 €  1.500.001.310,05€
[ Media 128.931,82 € 131.906,46 €
I pinimeo 270841 € 15.076,16 €
T MEximo 817.574,02 €

942,481,892 €

T i Actual Fecha
v e i Constitucion
Medie Pond 5,3456% 38513% Catalunya £5,95 7,58
L Hinimo 4,4060% i,:g@o% Madrid 12,43 11,72
»5000% Comynidad Valercng 7,56 765
S Balenres 041 0,45
I 322,33 Aragon 1,38 1,33
+ Mirimo 28,91 -
Andalucia 1,63 1,61
Maxime 355,88
) ) Miarcia 2,9% 2,70
Mavarra 0,44 N4z
Otras Comunidades 3,24 3,28

Buribor 1 afio 1
prégtamios Hipgiecerios Cajas

0,565
Mibarl ARG 0,19%
Préstamos Hipgtacatios Cajas TAE 41,559 41,11i%

I " mimero beuds Vencida T Beuda Total

Antigiiedad: | Farticipacionas Deufflf ¢ % Deuda Total/

. ES ‘Préstamos principal Intereses v Otras I Totas ¥ principal (7S Valor Yasacién
Hasts § Mes 418 74,566,057 € 110,447, 73 € 185,314,230 € 61.630.308,48 € 61.705.175,05 € 56, B4% F75217%
Delad MQSES.‘ ; 163 682202 € 148,899,26 £ 21772128 € 24.315.790,34 £ 24.384.612,30 € 22, 46% #2,9045%
De 2 &5 Meses 3% 55.740,21 £ 137995 ,63 € 183.736,84 £ 12.096.233,43 £ 12.151.973,65 € 11,199 FO,4766%
Ce3af MBSESI a5 BO.AFY 51 E 155.095,49 € 241537340 € 9,010 445 30 £ S.OFD.723,21 € 8,369 72, 2756%
Ce 6 a1d MESE& g 15.5363,17 £ 52.833,74% 48.496,91 £ 1.233.38544 € 1.245 958,61 & 1,15% £5,5190%
Totales ] F40 275.269,88 C 57537285 C 8Y0.642,73 € I0R.2B6.472.99 104.56%. 442 87 € 108, 00% 78.8689%

i1 TASACION H0I0:

23] Prést:amns Hipatecarios

artighedal . ?artaligg‘:(;?mes Deuda Vencida De:g:c? :: :ril ‘:nm Deuda Tatal % Deuds Total/
. Préstamos Principal Intereses y Otros Tokal < Principal % Valer Tasacion )

Hpsta 1 Mes 1 g.0ac J,00€ 2,00 € 175.040,87 € 175.040,87 € 1,930 £6,31229%

Deta? Meses | 3 415.95¢ 1.062,33 € 1.478,28 € 168,105,493 € 166.520,98 € 1,86% 48, 6594%

Da 2 a % Meses 1 287,30 € BAL 12 E 928,42 £ 157, 418,54 £ 197.705,84 € 3,15% 85,56%0%

e 3 a © Meses & 4,143 93 € 11.568,41 € 15.712,34 € GI7F 552,58 € FOL.696,51 € 7.7 T8,01 76

Dagail Mﬁeﬁ',‘ 35 51413, 55 £ 131.378,38 € 182,738,931 € S.710.047 .58 € E.761.461,13 € 63,450, G2,684 2%

De 12 Meses 8 ZAﬁDS 17 1877 IZE 45.010,38 € £3.785.00€ 2.057.293,50 £ 2.078.074,72 ¢ 22,86% 63,3810%
:TD’.‘RI%E:: Gl 7503995 C ABS.657,62 C 264.697,57 € 9.005.458, 10 € 9.080.498,05 £ 100,000 82, 47200

0 Tasacion scllcé- fn Préstamos Hipotecarios

Este informe es v complementa a l2 informacion establecida
acifn comumicada por Gestidn di Activos

Unicamente |3 infg

de publicidad ¥ di: asidn frente 2 los titulares de los Bones ¢ cuatesuiera Werearos.

an &l Folleto Informative de la Emision de Bonos de este Fondo de Titalizacién,
Tittizados, en virtud de lo establecido en ef Folleto informative, se considerard valida 8 los efectos



Actusi A Jz emisites
048 Nominal % MC | % Bonos Nominal o MC

SERTE AL 3,00% 0,008 0,00% 10, 43%: 160.000.000,00€ &,81%
TERIE A2 50, BES £54.113.515,46€ 10,48% 4%, 08% 733.400.000,008 B8E%
SERIE A3 23,32% F00.0GR000, 00 10,46% 19,87% 300.000.000,00€  8,81%
HERIE A4 15,555 200,000,000 408 10,48% 13,11% 200.000.000,008  B8i%
SERIE B 4,26% 54300 000,008 £,13% 3,59% 54.800.000,00€ & i5%
SERIE C 4, 3% 51.800.000,008 E02% 3,40% 55800000006 1,70%
SERIE T 1,98% 25.500.000,00€ 0, 00%: 1,67% 25.500.000,00C  0,00%
Total 1.266.253.519, 46 € 1.525.500.000,00 €

Fondo de Reserva 1,5938% 25500, 000,008 1,67% 25.500. 000,00

Actuai A ta emisién
pérdidas Acumuiadas Evoiutivas 9,00 € 040 £
Write-Off Acurrulados 4,00 € 000 €
Recuparaciones sobra Write-Off acumuladas .00 € oo e
Ratic de merosidad: Salda Vive Impagados>90 dias 1 5434, 0,0060%

/ Saldo Vive Totat S 0B00%
Media Fonderada Principal / Valor de Fasacidn
(PAVT) ) F7,3495% F8,97810%

INFORMACESN ADTCIONAL EN:
Soctedad Gestors: Gestiodn de Activas Titulizados, SGFT, S.A.

Ragistro Ohciad: Comigion Nacional def Mercado de Valores Passein de Gricia 16, Barcelang

RESPONSABILIDAD CONTENIDG INFORMACION:
£ DERECTOR EIECOTING
-~ kY

Gestian de Activos Titdizadas, SGFT, S.A,

rine Mensual, Enere 2008
itulizados, SGFT, S.A
rupe Caiva Catalutya

Saido

32.590.507,54 £
GO0 £ 10, 00%%
0,00 &

CLENTA AGENTE DE PAGOS
CUENTA TESORERIA - AMORTY

LEM. DISF. LINEA LIQUIDEZ

103.900.000,00 € 0,0

0,00& 3, 00%
PRESTAMO GASTOS INICIALES 500,000,000 £ &, 33%
IMPORTE DISPUESTO POR LIN 0,00 £ 9,40%
AVAL ESTADO- THSPUESTO SE G006 £ .00

Saido Vive Ph's periodo en espers

46,584, 118,55 €

intereses Devengados FzEEs L

Ratio: (Saldo vivo GE + Entgrases
Drevengades )/ Saido Vive Total

3, TERL %

Priscipal Nocienal Intares

A [etarminar

%, 15 BEEYE

& Determisttar

H Dgkarmiress

o/ Fontanalla 3-7, Barcelona Tal. 83 4B4 73 36 - FAX: 93 484 73 41 info@gst-spft.com  www_cat.sgfe.info

Este informe &8 un complamentt 2 la ifformacion establecids en & Folleto Informative de la Emision de Bonos de este Fonde de Tulizacién,
Unicamente |a informacion comunicada por Gestian de Activos Tltulizades, en virtud de lo establecids en e Follato Informative, se considerara vallda & los efecics

de publicidad v difusién frente 3 fos titulares de los Bangs o cualesquiera tercerss.



The smounts are expressed in euros

Date of Censtitution
Issue Date
Disbursement Date
Mznagement Company
Adsministrator
Guarzntesd Interast €.
Interast Swap
Suberdinated toan
Lead Marrager

U074 2006
0570772006
10/07/ 2006

Gestion de Actlvos Titulizados, SGFT, S4

Caixa Catalunya
Caiea Cabalunya
Caixa Catalunya
Caia Catalunya

Caixa Catalunys, HSBC- Calyon

Managers
Qriginater 7 Servicer
Swap Guarantee

Faying Agent

Secondary Market
Register of Boak Securitiss
Depositary

Auditors

Marrill Lynch, Santandar
Ceixa Catalunys

Caixa d ' Esteivis de Catalunys
ALAF

5.C.L.V, Especiaar

Caixa Catalunya

Dalnitte & Talcha

b

AF

Principal Quistanding {Unit/Bonds/ Total) Coupan Type ixﬁ:&gﬁt&n&: Redemgption Moodys ‘;;: B/ Fitch
Llass 91 days " N
Pffﬂfft;ﬁ!::eog:demp- %:crfo;:t Current Driginal Frequency Base: A/ 3:0 F"F': :;aet:;t" Next Current  Original

SERIE AL 9,008 100,000,006 Eloating B B EEEY A3a
£50345671004 0, 00% 1,640 1.600 FURIB.M+0,02%  Date:  24-04-2008 - ARA AER
Senior/ Pass-Through a4,00¢ 160.000.000,00€ -1 41310 Enterests: - 2417447300 LY-E) A
SERIE AZ 29,189,196 100.006,00€ Flosting 4,470% 24-10-2039 Aza &ad
£30345671.012 89, 19% 7.334 7,334 EURIB.3M+D,14% Date:  24-04-2008 24-034- 20108 EY-1Y ARL
Senior { Pass-through AE4.113.559,466  733.400.000,006 H-1p4)710 Iaterests: 100776 €  24-1/4/7/10 AAA, a84
SERIE A2 100,000,308 100,000,006 Floating 4,480% 24-10-203% Aaa Aaa
ES0345671020 100,00% 3.000 3,000 EURIB.3M40,15% Dates  24-04-2008 To be detarmined  ASA Asd
Senior / Pass-Through 300.000.000,00¢  300.000.000,00€ 24~/ 7/10 Interests: 1132,44 € 24-1/4/7/10 AR ABE
SERIE 44 1G0.000,00€ 100.000,10¢ Flating 4,430% 24-04-2012 Aaza Az
ESD345671038 100,00% 2.000 2.000 EURIB. 3M40,10%  Date:  24-0¢-2008 T be deverrmined  AAA BAE
Seror/ fase-Through 0.000,0600,00€ 200600000, 60€ 24-1/4/7/10 Inkerests: 1119,91 £  24-1/4/7110 LX) 1YY
SERIE B 108.086,00¢ 106.000,60€ Foating 4,630% 24103039 #a2 232

ES0345671046 100,00% 548 548 EURIB. 3M+0,30% Date:  24-{14-2008 To be determined A

Mezzanine ! Pass-Through £4.800,000,00 54.800.000,00€ 24-1/4/7/10 Interests: 1170,36 €  24-1/4/7/10 [
SERIE © 100,000,006 100.000,00¢ Finating %,930% 24-10-2039 Baal Baal
£803456 71053 100,00% 518 518 EURIE.IM+0,60% Date:  24-04-2008 To be determined  BEB BRA
Magzanine/ Pass-Through 51.800.000,008 51.800.000,00€ 24-1/4{7£20 Interests: 1246,19€ 24-1f4/7/10 285 BEE
SERIE D £00.000,00€ 108.00¢,00€ Finating 5,830% 24-10-2039 1) Cam
ES0345671061 100,009 155 255 EURIE. 3M+4,50% Date:  24-04-2008 Yo be determined G0~ [fa(ed
Subordinated [ Due to cash 25.500.000,00€ 25.500.000,00€ 24-1/4/710 Interests: 223203 €  24-4/4/7/10 jalalw oot

Rrserve reduction

Totais

1.286.213.519,46¢

1.525.502.000,00C

070925

3% mosthly constant 0.4683% 0.5163%
. o,
Option () % anmual constant 5.4768% 6.0224% B,1864% 85589,
.72 0.68 .57 .55
With Option Redempt] Average ife (years) a/2007 2471072007 ZafUTFRONY 47OTSRG?
i} iGh Y
SERIE A% pro SmpLon Final madyrity 2810/ 10/ w07 a7/
7 . 57 0.5%
ISTIN: ESQ3456710048 _ X i Avarage life {years) %72 ¢.68 a5 N
Without Option Redemption ) ) 2471072007 24710/ 2007 24/07/2007 Iafurf 2007
Final madurity
] 11.78 11.13 .01 B.50
With Optich Redempti Rvarage ife (ysars) 24/0472027 24/07/2026 24/0412024 2471042023
I 1R Redemption % 4 4
SERIE A2 P ® Final marurity /04 a3/ / {1023
ISIN: ES0345671012 _ Average Hife (years) 12.38 11.78 .78 8.2%
without Option Redemption ) ) 24/04/2036 24/D4720136 24/04/2036 24/0472036
Final madurity
§.59 8.45 .11 807
With Option Redempti Average lfe (years) 24/01/2 g 47107202 2471672020
I o Hads e
SERIE A3 pti mptio Final matrity /01426021 F4/1042070 24/10/2020 710/
ISIN: ESO34567 1020 Average Wife (years) #.58 848 8.1 8.07
Without Optlan Redemption 24/0172021 2471047020 24£10/ 2020 24/10/2020
Final madurity
) 5.85 5.85 588 585
with Option Redempti Average lfe {years) 2470412012 /0412012 2012 240472012
i 1 EmpEion
SERIE A% P R Firal madurity f044201 24/04/201 241047203 ST
o
ISIN: ESN345671038 _ _ ) Average life {years) 5.85 585 585 585
Without Option Redemgation 24/0442012 24/04/2012 2470472012 470472082
Final madurity
] 14,72 14.23 12,32 11,93
With Ontion Rad . Average fife {yoas) 241 23
7 SN Hesarnption 2
SERIE B P i Finsat madurity U4/ 2627 24/07/2026 /0472024 24710420
ISIN: £ES024567 1026 . ) . Average fife {years) 1541 15.00 13.19 12,81
withous Option Redemption ) ) 2d/02/ 2029 240272035 24702/203% 24702/ 339
Final madurity

DISCLAIMER: This communication i fur informational pueposes anly, it is not intended as an offer or soficitation for the purchase or sale of any firandial instrument or as an
offickat confiemation of any transaction. Al data and other information are not warrented as to completenass or accuvacy. Additional information is avalaible on recuest.
The assumgtions underlaying the information, inchuding structure and coliaberal may be maodified from the time to time o reflect changed crcurstances. Past performance is

not indicative of future retums. Thae Spanish Offering Circular, approved by the CNMY, is the anly legally hinding document For tis issue,




Reéport, January 2008 mg k
lizados, SGFT, S.A Z5nr “am

: ..Ca&a Catatunya Group W’E rw

. . Avarage life (years) 14.72 14.23 12.32 £1.93
SERIE € it Cption Redemption Final madurity 2404/2027 24/07/2026 24/04/2924 2413072025
51N ESO345671053 Average lifa (years) 1541 15.00 13.19 12.81
' without Option Redemption Final madurity 24/02/2039 24/02/2039 24/02/2039 24/02/2039
i Average life {years} 15.87 15.25 13,33 12.92
SERIE D with Option Redemption Biral madurity 24/04/2027 2a/07/2026 24/04/2024 2441072023
ISIN: E50345670.061 Average ife {years) 20.24 10.93 19,18 19,02
E without Option Redempiion Final madurity 24/02/2039 24/02/2038 24/02/2039 24/02/2039

Migatesis WALS 28,00% and WAFF 0,15%.

m Amorkisation, 2t the discretion of the management company, provided the remaining balance of the principal of the mortgage joans is less than 10,90% of the ingial amount and ab the

payiment obligatidns arising fran the bonds can be paid and cancelled In full.

Last 12

Pogl of Mortage Loans { Floating Rate)

Current Last 3 Last & Histaricai
- Month Manths Menths Months
Carrent m"f;'tmm Singte Monthly
ate T b,
Margatity (SMM) 0,4683% 0,5183% 0,5328% Q,7092% i, 75 28%
Anneal
Equivaient (CPR) 5, 4768% & 0224% B,2093% 8,1864% ,60689%

1.256,998.378,34 €
126.931,82 €
2.708,41 €

1,500.001.310,05 €
131.906,46 €
15.076,16 £
$42.481,92 €

I Average ioan
& Minimum

2 Currant Constitution
Date
5,3456% 3,63:3% Cataluaya pppes P
4,4060% 2,4500% sadrid 17 43 1193
66470 | B . .
i 5,5000% Comunidad valentiana 7.56 7,65
Baleares 041 (4%
Aragbn 1,38 1,38
M 9,49 N
b4 RIFT 8 Andalucia 1,68 1,51
& Masifmuimn 336,95 .
P— Murcia 2,91 270
S ”%@@%ﬁ: Mavarva 1,44 0,42
Tipso. Activa CE 4,02% .
! : A "
Euribior 1 8A0 4, . 57.75% Rest of Aztonomous Regions 3,2 3,248
Préstamos Higetetarios Cajas 0,51%
Migor t &R0 § 0 4,17%
41, 55%

Préstamas Hipitecarios Cajas TAE

Dbt L
Aging _Nupn_:ﬁeir Mo‘l"tgaga Mature Do Remaining Debt to Tatal bebt %o Loan to Value
. . Principai Interest and Others Tatals Mature Principal I &y

Up b 30 days 418 74, 866,57 € 11044772 € 185.314, 30 € 61.630.308,48 £ 61.705.175.05 € 56, 84% F7.5217%
From 1 to 2 movghs 163 6882202 € 143 .899,26 € 217.721,28 € 24.315.790,34 £ 24.384.612,36 € 22,468 82,8045%
Feoen 2.t0 3 moighs 55 55.740,21 € 127.996,63 € 183.736,84 € 12.086,233,43 € 12.451.573,64 € 11,15% 79,4766%,
Fram 3w & marﬁ%s. &5 §0.277 81 € 155.095,4% € 215.373,40 € 9.010.445,30 € FU70.743,.21 € B.36%: 79, 27565
From 6t 12 mc..éf‘fth_s o 15.563,17 € 3293374 € 48, 496,81 € 1.233.38544 € 1.248.058 61 € 1,15% 65, 5190%

Totals 740 275,269, 88 € 575.372,85 ¢ B50.G42,73 € 108.286.172,99 € i08.56)L.44587 ¢ 190,00% 78,8689%

o Yatuptions es-.‘_;-__tusivel;é for mortgage participations.

Number Mortgage Marure Debt . Total Rebt
Aging Participations Remm.:;ﬁr?m ta 9% Loan to Value 1y
) . Principai Interest and Others Totals Principal g

Lip ko 30 days 1 0,00 € A0 € 000 € 175.040,87 € 175.0443,87 € 1,93% 66,3122%

From 110 2 rnof_‘-hs 1 415495 € 1.062,33 € 5.478,28 € 168.105,02 € 168.520,98 £ 1,56% 2B, 6398%

Fram 2t 3 monkis. b 287,30 € 641,12 € 925,42 £ 197.418,54 € 197.705,84 € 2,18% 86,5690%

From 3 to & mofghs: & 4.143,93 € 11.568,41 € 15.712,34 € 597.552,58 € 701.696,51 € 7.73% 79,0176%

From §:to 12 mc}rQs:hs 35 51.413,55 ¢ 131.275,38 € 182.788,93 € 5.710.047,58 € 5.761.461,13 € 63,45% 92,6943%

From 12 months’i ta Z yemrs 17 18.779,22 € 45.010,38 € B3.789,60 € 2.057.283,50 ¢ 207607272 € 22, BE%: B3, 98100
Tatals : 61 7503995 C 189,657,622 € 264,697,557 € 9.005.458,10 &£ 9.080.49805 € 100,000 B821.4740%

15 Wahsation exc:jﬁ:xsively for mortgage participations.

DASCLAIMER: Th:i% commurication is for informational purposes only, it i not intended as an offer or solicitation fiir the purchase or sale of any financial instrurnent ar as an

official confiration of any transaction. Alt data and oth

#r information are ot warranted 3t to completeness or accurady. Additional information s avalaibie on requesk,

The assﬂmptions_iundeﬂaying Bhe information, including structure and collateral may be mudified from the time o time to reflect changed circumnstances. Past parformance is
nok Indicative of-'{i_.xture returns. The Spamish Offering Circllar, approved by the CHMY, is the only lagally Birding document for this issue,

¥



Current At Essue Date
o Notes Nominal s CE Yo Notes Nominaf o CE

SERIE A1 U,[;j;'f, = 0,008 9,005 16,49% 160, 000 000,006 8,81%
SERIE A2 S0.86%  654.113.518,46€  10,48% 48, By 733.400.000,00¢ 8,81%
SERIE A3 23,32% 300000000006 10,48% 19,67% 00000000008 8,51%
SERIE A4 15,55%  AO0.000.000,008 10,48% 13,11% 200.0400.000,00€ 8,81%
SERIE & 4,26% 54.800.000,00< £,13% 3,50% 54.800.000,008  5,15%
SERIE & &,03%, 51._800.000,00€ 2,02% 3,40% 51.800.000,00€ 1,70%
SERlE O 1,989 25.500.000,006 0,00% 1,67% 25.500.000,00€  0,00%
TFotals 1.Z86.213.518,46 € 1.525.500.000,00 €

Reserve Funds  1,98% 25 500000, 00€ 1,67% 25,500,000,00¢

ez

Cumuiative out

Cumyiative outstanding Weite-OF

Cumulative sutstanding Write-Dff recavery

Principal Quistanding With arreacs>30 days /

Principal Dutstanding

Weighted Average of LYV Distributicn g

AGDITIONAL INFORMATION:

Managamant Campany: Gestidn de Activas Tiulizados, SGFT, 5.4,

Oficial Register: Comisién Necional del Mercadn de Valores

IHFORMATION CONTENT RESPONSABILETY:

THE EXECURIVE BHRECT
/y:t‘ !m%%c OR

Halance Interest

R

Guarantesd Tnterest €. "29.590.507,54 £ 4,33%
Treasury account (Paying Ag) 0,400 £ 3,00%
Repayment account G40 € 0,8
Liquidity Line {Limit} 10 060,000,000 £ 0, O0%

SRR A5 et i
Subordinated Loan 00 € £, 0%,
Other S00.0400,00 € 24 ¥ 5%
Asmount of the Liguidity Line A% E 4,05
Generafitat Guarantae 0,00 € (3,1

Principal Qutstarding of Forbearance 46.564. 118,55 €

Current A% Issue Date Period
0,008 000 € Interest 213,995,054
Ratic: (Qutstanding FP + Interest) / 3 PE01%
0,00 € 006 € Faotal Qutstanding ok
0,00 € 000 €
1,5434% 0, 0000%
77,3405%, 7H,9781% Hotional Principal Tuterest
feceiving o be determinasd 5,141850%
Paying T be determined Tc be determingd
¢/ Fortanglla 5-7, Barcelona Tel. B3 484 73 36 - EAY: 92 484 73 41 infafdqat-saff.onm wenw gat softinfo

Passeiy de Gricis 16, Barcalona

Geastidn de Activos Titslizadas, SGFT, 5.4,

DISCEAIMER: This communication iy tor informational purpases only, it is not intended as an offer or solicitation for the purchase or sale of any financia instrument or a5 an
afficial corfirmation of any transaction. Al data and other information are not warranted #s o cornpletenass of accuracy. Additianal information is avalathle on request.

The assumptions underlaying the information, including structure and coliateral may be rmodified from the time to time Eg reflect changed circurmstances. Past parformances i
not indicative of future retums. The Sgamsh Offering Circular, approved by the CNMY, is the only legaily hirding documant for this issue,





