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Gestion da Activos Tiulizados, SGFT, SA

Caixa Catalunya
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Caixa Catalunya, JP Margan Securities £TD,
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Directores Aseguramiento

Originador

Garante del Swiap
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Rey. Contabie Valores

&1

&

itario Particig

Auditores

nforme Mensual, Jufio 2008 £RRE
Activos Titulizados, SGFT, $.4 :
' - Grupo Caixa Catalunya

N

Caixa Catplunya, BRVA, ZNP Parthag,
P Horgan Secunties (TR, Nomurs
Internatinnal LI

Caiva Cateiunyz

Cajxa @ atalvis de Catalunys
ALAF

5.0.LY, Esnaclear

Caiza Cataiurys

Deleitta & Touche

Nominal Circutacién (Ynitario/Total) Clase Intavages ;;Fr’it:,;:t;erii:;::?: Amortizacion Catif&i:;c;é :i:;:ig:: 8
, Serie 91 dias - —
pre{acié§?$;§: Aovizacion | Actuar Actual Inicial Frecuencia Sase: A/ 360 Frocemcia  PTOXIma Actual  Taicial
SERIE AL 0,00 104, GO, 00 Varkable - U - Aza L
ESDI45 754005 - % 2.500 2.500 FURIB. 2M+0 4% Fecha: 15-09-2008 AkA AR
Prefargnte / Pass-Through Q,00¢ 250.600.000,00€ 15-36/H12 Interesas: - 15-3/67%/12 A AAA
SERIE A2 £9.348 468 00000, 068 Variable 5, 098% 15-03-2038 Aag snz
ESO0345784013 55, 550 11.555 11.555 EURIE. M+, 14%  Fecha:  15-08-2008 1503 20068 Al AAR
Prefprante ) Past-Through 201 333040, 306 1,155, 500,000, 00£ 15-3/6/912 Intereses: 893,68 £ 15-378/9712 AL Adul
SERIE B 100,000,008 100600, GO Warlabie 5 1i8% 15-03-2038 £ Apt
ESGR45TE4021 100, 00%: 262 2862 EURIE.3M+0,16% Fecka: 15-0%-2008 A gleterringr Al Ab
Merzaning f Pass-Through 46, 200,000,006 26204, 000,00€ 15-3/8/Gf12 Intereses: 1493,72¢€ 15-3/879/12 A BA
SERIE C 100654, 00¢ 100.000,00¢ Wariatle B, 218% 15-03-2038 AL AL
EEG25 784039 100, 00%, 356 356 EURIE. 340, 289  Fachal 15-09-2008 A determinar e s
Mezzaning / Pags-Through Z5_ a0 B0 35,600, 000,00 LE-37654%12 Intereses: 1318,9% € 15-376/9/12 A A,
SERIE D 100.000G,00 100,000,008 Wariable 5,418% 15-03-2018 Rand Sl
ES0345784047 100,000 327 327 EURIE. 3M£D, 467, Fecha: 15-G9-2008 A GEtarminge Big- B
Subardinada ; Pass-Through 32,700,000, 00C 32,700,000 {0, 15-3f6/59/12 Intereses: 1369858 15-3/6/9/12 BEE BESL

Totales

895.833.018,30C

1.500.000.0:00,90C

Opeian % mensual constante 0.6746%s {.7345% 0. 7407% LOEEEY
% anual equivaiante 7.8012% 8.4669% 8 5352% 12.0638%
Con elercics Ftizacion ooci | Vida Media {afios) - B - .
20 Ao t]
Bonos SERTE A1 T ERri 2acn gpciona Arsoruzacion Final - - - -
15kW: E50345784005 _ L Vida Metsia {afias) - - - -
Sin mereicio amodtizackdn gpoional -
Ampribizacion Final - - - -
N _ o | Vida Media {afios) 8.18 7.81 7.75 415
£l £ — .
Bonas SERIE AZ A BJErCicio amMarizacin opriona Amortizacian Firal 15706/2022 1541372021 L5/05/ 2021 L09 2018
ISIN: ESO345784053 . o amostizacion apcional Vida Media {afios) 8.55 8.16 .12 851
N BErTiGic IZ2CI0N JPCiona SR
d pe Amertizacion Final 16/08/2030 1706/ 2030 15/03/2030 §5/06/ 2077
con siaric onci | Vide Mediz {afias) 11.65 11,23 117 854
scio amostivac . :
Bonos SERIE B o Bleraicic amMorizacin opcions Amortizacion Final 1570672022 1501272621 150972021 17093018
ISIN: ESO345784021 S N Vida Media {afios) 13.42 12.97 12,95 1072
i gjerdicio amortizacids apciona: -
s e ap Awnartizacion Final 15/09/2031 170372031 171342031 15/06/2623
c N I ‘ Yida Media (afas) 11.68 11.23 1147 8.5
Bonos SERIE C O SIBTEICo smerization opdona Smortizacion Final 15/06/2022 1574372021 15/08/20521 1709/2015
I5IN; ES0345784039 o erereic tizacion oocional Vida Media (afios) 13.62 12.20 12.16 1159
i QJRICICIO ameetizacion opoiona .
! F Ampruzacisn Final 15/12/2032 15/09/2032 15/06/2032 SHOA/2030
Con siercici " sl Wida Media {afios) 11.58 1123 1117 .94
Bonas SERIE D O SJercicia amerizann spoona Amortizacion Final 18/06/2072 154127207 L5727 17409/ 2518
ISIN: ESG345784047 N ioacion arcionat Vida Media (ahas) 13.91 13.55 13,40 13.54
S0 ferCICi BMOrtlzacion apsiona: m o~
! P Amortizacion Final 15/03/2035 15/03/2035 150372035 15103038

Hipdiesis WALS {% de sértkda que expenmentan ks Fh's susceptibles de entrar en litigiy) det 20, 00% v WAFF (frecuencia de impago) det §,15%.

o AMortizacite a opcidn de la Sociedad Gestors cuands ef importe deb principal pendignte de amorizar de las Participacionas Hipotecaras saa inferior #1 10,G0%: dul micial v wdes e
cblfigaciorss de pags de los booos puadsn ser atenchidas ¥ canceladas en su tobalidad,

Este informe €5 Un complements a la informacitn sstablecida en & Foliets Informative de ja Emisién de Bonos de este Fordp de Titulizacion. )
Unicamente ta infarmacitn comunicada por Gestidn de Activos Titulizades, en virtud de o establegido en e Follato Iaformative, s8 congiderard vahida a los efesros
de pubbcidad v Qifusidn frente 3 fos titsares de fos Bonos o clislasguiers terceros.



Tipo de gréstamos

Facha de

Generat Actual Constitucidn

(timo mes

ibn de Actives Titu

- informe Mensual, Julio 2008
lizados, SGFT, $.A
Grupo Caixa Catalunya

A

Qitimos 3 Oltirnos 6 Ultimos 32 Histérica

Tasa Mensual 8,7345%

3, 7407% 0,6582%, 0,6746% i, 0656

Constante
5
: : Tasa Amral B, 46690, 8,5352% 8,0421% 7,E013% 12,0638%,
Namerse 10.278 15.455 Equivalente
Salda Vive &R S7IE46,87 € 1.500.007.678,35 €
Medit #5.542,67 € 96.969,43 €
Mininsn 204,05 £ 25.009,21 €
Maxime 4I8.0589,89 € 467 220,55 €
Actual Fef:ha 3
Constitucién
Medis Porderade 5,6280% 3,5288% Catalunys 81,64 51,40
Minime 4,1070% 2,0470% Madrid 5,78 5,54
Méximo £,8300% 5,5000% Comunidad Valenciana 5,52 £,05
: Balzares 0,57 .54
Madio Penderado 263,09 301,38 Araghn 1,13 110
Minimo 1,92 14,85 Andabucia 1,04 1,15
Wi 3174 355,88
* ”"_“ _ surcia 1,64 3,52
RS, E_ Havarrs 4,25 0,30
Tipe Active € 0,12% ,15% eitras Comumdades 2,02
Eurihor 1 580 48,63% 45,77% ? ' 199
EURIBOR 1 ARD B.O.E. 0,05% 0,00%
mréctamas Hipobecanios ajas 1,78% 1.95%
Hiboe 1 Afig ,31% 3,345
Pristamas Hipotecanias Coujas TAE 49,11% 51,84%
PO—
Nbmero Vencida .
&ntighedad Parfitipaciones Devda vend Derda Pendiante Deuds Total % Deuds Total/
Prastamss Pringipat intereses y Otros Fokal vencimiznto Principal 9 Valor Tagacion o)
Hasta 3 Mes 13 34.671,4L € 41.065,89 € 75.738,30 € 20,299,825,26 © 21,334.496,67 € 51,30% 55, 3500 %
De 1a 2 Meses i J3 73 23E 68.830,62 € 101.564,85 € 960754201 € G.04.276,24 & 24, 33% 74, 7450%
D¢ 2 a 3 Heses 34 15.003,40 € 40.431,39 € 50,434,790 € 3.662.707,01 € 3.681.710,41 € 9,29% 67,8776%
De 3 a6 Meses et 53.357,24 € 1092.865,168 £ 163.222,42 £ B ADBGEE 1T € 536,040 45 € 13,53% 74, 2053%
Le §a 12 Meses & 1147831 € 233X 46 € 34.80%,37 £ G1l1.476, 11 € L2855 012 € 1,570 L
Tatales 396 151. 245,19 ¢ 283.520,54 € 434, 765,73 € 39.490.238,56 C 39.641.483,75 C 1090,0005 659,3128%

o1 Tesacion solo en Préstamaos Hipotecadios

Antigiiedas Paﬂ?ﬁ?ﬂi‘;:n o Deuida vencida Deuda ?ef!diante Deuda Total % Deuda Tokal/f

Préstamos Brincipal inteveses y Otros Fotal ren Principai Uy Valor Tasacidn )
Hasta 1 Mes i 234,34 € #9375 € 928,05 € 167.343,21 € 167.577,55 € 287% 93,1152%
O L 3 & Meses i 1,0a € G400 € .00 g 72.261,58 € 72.701,88 £ i,24% 63,1207
[ 3 & & Mases B &.016,42 € 13.076,17 € 19.092,53 £ §435.554,34 € 941 570,76 € 15.11i% B 4G10%,
e & 2 12 Mesas 24 29.579,31 € £7.566,36 € 47,165,690 € 2.759.275,91 € 2.818.855,32€  48,73% 77,0932%
[ 12 Meses & 2 Afios 12 19.768,i4 € 46,201,777 € 65,969 41 € 1824 000,31 £ 1.843.768,45 € 31,5580 FE, 7700,
Totates 53 55,598,221 € 127.558,03 ¢ 183.156,24 C 5. 7BR.435.65 € 5.843.033,86 € 1940,00%% 78,3097%%

1 Tasacion sol on Préstames Hipoteonrios

Ackuat A la emdsidn
HaBonas faminad S MC % Bonos Mominat O ML
SERIE &1 0, 00% 2,008 0,00% 16,67% 250.040.000,00£ 7,850
SERIE A2 89,45%: BO1.333.010,30€  13,14% 77.05% 1.155.500.000,006 7,85%
SERIE B 2,92% 26.200.080,00€  30,32% 1,75% 26.200.000,008  6,10%
SERIE € 3,87% 35.600.000,00€ 6,25% 2,37% 35.600.000,00€ 3,73%
SERIE O 3,05% 32 700, 000,006 2,60% 2, 58% 32.70G.000,00€ 1,55%
Fotal 895.833.010,30 € 1,50:0.0060.000,00 €
Fandg de esarva 2,60%: 23 250.000,006 1,55% 23,250.000,006

Satdo Interés

FHEEY

UENTA DE TESORERIA

CUENTA AGENTE DE PAGGS
CUENTA TESORERIA - AMORTIZACION

LiM. DISP. LINEA LIGIHDEZ

42,048 .014,93 € 4',9.:5%

0B0€  g,n0%
000 € o0

0G0 € 0,000

it

PRESTAMOU SUBURDINADO

PRESTAMO GASTOS SNICIALES
IMPORTE DISPUESTO POR LINEA DE

LIQUIDEZ

AMAE ESTADG- DISPUESTO SERIES Al {G)

Y 42 (6)

Ecte informe o5 uF complemente a ke informacion establacids en &l Folfate Informativa de ia Emisidn ¥& Bonos de este Fondo de Tiwlizadion.

Unicamente i smiprmacién comunicada por Gestidre de Activos Titulizades, en virtud e fo establecida én &l Follers Infarmativo, se considerard valida a los efectos

e publicidad y difusidn frents & ios titulares de los Bonos o cuslesquiera terceros.

19.069.555,98 € 4,9%

4O £ 0,00%
0,008 0,00%

g€ 9,00%



L. Informe Mensual, Julio 2008 mg im
¢ Activos Titulizados, SGFT, 5.4

Grupa Caixa Catalunya

R

§ . 15,133.535 06 €
Actual A i3 emnisidn Falda Vive Ph's periode an espera . -
Intereses Devengados BereE B2
Pérdides Acurnuladas Evolutivas 8.379,31 € 0,00 £
Rotio: {Saido vivo GE + Infereses T O
Weite-OF Acumuladaos 136497584 € 0,00 € Devengades) /Saldo Vivo Tobs! !
Retuperaciones sabre Write-Off acumuladas T4.555,46 € 0,005 £

Ratio de morosidad: Sslde Yivo Impagades> 30 dias 1,3418% 0,000
/ Saido Vivo Totad

Madia fonderada Principal / Valor de Tasacién

.74 ENNT) B, 52279 F3,4101% Principal Nogiona! Inferés
1

Receptor A Dreterrnirs 5, PHE0EAN,

Pagador A Degrarming: A Datgrricggs

Mimere de darechos de crédita adquidos 0
Principal derechas de crédito adicionsles
Acymuiado da adayigiciones

Nimero de derechos de crédito adguiridos
Frincipal derechos da crédito adicionates
Prixima gdgiuisicion

ey G Fitid THR

INFGRMACION ADICIONAL EN:

Sociuiadl Gedtors! Gastidh de Actives Titulizados, SGFT, 8.4, of Fontanelio 5-7, Bareaiona Tel. 93 484 72 36 - FAX: 53 484 73 41 infeggat-saft.com  weerw gat.softinfe
Ragistro Oficial;

Comisitn Macional del Mercede de Valorss Passeig de Srace 16, Barcelona

RESPONSABILIDAD CONTENIDO INFORMACTON: Gestion de Activas Titulizados, SGFT, 5.4,

Este informe e un complemento = la informaciin estabilecida en el Fallets Informative de t Ermisién de Bonos de este Fondo de Titizacin,

Unicamente fa informacion comurscada par Gestion de Attives TEUNZadeE, &n virtud e lo establecidg en o Foliste Informakiva, se congiderard valida & los afectos
de pubticidad v difysidn frente a fos titdares de fos Bonos o vualesguinrg terceros,



The amopunts are expressed in curos

Date of Constituticn
Issue Data
Disbursemant Pate
Management Company
Administrator
Guaranteed Interest €.
Inkerest Swap
Subordinated Loan
tead Manager

04/ 05/ 2005
G5 2005
12/05/ 2005

Gestion de Actives Tikukzados, SGFT, SA

Caina Catalunya
{aixa Catalunys
Caixa Latalunya
Caixa Catalunya

Caixg Cataiunya, 7P Morgan Securities LTD,

BEYA

Managers

Originator / Secvicer
Swap Guarantee

Paying Agent

Secondary Market
Register of Bogk Securities

Anditors

Drepasitary

ctivos Titulizados, SGFT, 5.4
o ‘Caixs Catalunya Group

Caixg Catalunyy, BEvA, BNP PEibes,
JF Morgan Sacunties LT, Mormurs
international PLC

Calxa Carakmya

Caixg d ' Estalvis de Catalunyga

AJAF

SO0, Eapaclssr
Caixa Catplunya
Deloitte & Touche

Current Coapen

Erincipal Quistanding [Unit/Bonds/Total} Coupon Type Accraed period: Raderaption Moudy's fligf P/ Fitck
. 15T Code Current Current Originat o dave Final Maturity oo Current  Griginal
Briority/ Type Redemp. Factor Frequency Base: A7 360 Frequency
SERIE AL {006 100,000,006 Floating - % - fza L]
ER03457 84005 Q,00% 2,500 2.500 EURIE 3M+3,04% Dale: 15 e-2008 - A&E AR
Serigrf Pass-Thrgugh A0 250000300 ,00¢ 153679712 Interasis: - 15-37B79f 12 AEA 254
SERIE AY 59345, 448 150.000,008 Finating B,0%3% 15-03-2038 Aaa Az
ESU345784012 G5, 35% 11.555 11.555 ELRIB. 3M+G,14% Date: 15-05-2008 15092008 L4 EE:ES
Seriar { Pass-Through 801,233,019, 306 1,155, 500000, 00 15-3/6f9712 Intgrasts: B9368 € 15-3/8/9/12 LEL AAd
SERIE B 100,000,006 100.0600,00¢€ Fioatirng 5,318, 1E-03- 2038 Azl Azl
£50345784073 100G, 00%, 62 62 EURIR. 3M+0,16% Date: 15-09-2008 T be determinesd A4 Ak
Mezaaning f Pass-Through 26.200.000,00¢ 20,200,000, 006 15-3/6/9712 Interests; 1293 72€  15-3/Rf9712 Al Ad
SERIE £ 100,204, 00€ 100.000,00€ Flaating 5,218% 15-0E-2038 Al A%
ES0345784039 100, 40% 56 156 EURIB. 3M+0,26% Date: 35-09-2008 Ta e detannined  A- -
Mezzaning/ Pass-Through 35.600.G%, 008 A5 G080, GO, 008 1537679712 Intevesis: 133853 € 165-3/6/9/17 £
SERIED 140,000,508 10, 000,008 Floating Bel8nn 15-03-2076 Bang Baad
ESU3457 34047 104,0{% 327 327 EURIE. 3M+0,46% Data: 15-08- 2008 To he determined  SES- BEE-
Subordinated / Pass-Through 32.700.000,00¢ 32.700.000,008 15-3/6/9412 Interests: 136555 €  15-3/0/9/12 BBRE4 BEL+

Totals

895,833.0190,30C

1.500.000,G00,000

Y

5. 7407 %:

n{
oy constant e ssaso s izosses
%o annual constant . ’
With Oplion Redemption Averags ife (years) - - - -
SERIE Al Firsal madurity
ISIN: ES0345784005 Average fife {years) . . ’ i
Without Option Redempticn X . - " -
Firsad saapdlurity
7. 7.79 5.8
with Option Redempticn Averega e {years) 15/‘;;23022 15.-"!.2?;021 1670972021 YEOSFHLE
SERIE A2 Finat rradurity
ISIN: ES03457840G13 Average lita (vears) 8.55 B8.15 B.i2 G351
Withiout Gption Redemption Final madurity TR 2030 1HGE 2630 3R/032 2030 LEDEFELIT
13 11.17 294
with Option Redemption Averaga lfe (years) 15{1316}62‘122 15{12}223;}21 150072021 ITFOSINLE
SERIEB Final madurity
ISIN: ESOIASPHADZT fverage life (vears) 13.42 1z.97 12.98 13,79
Without Gption Redemghion Final madurity 157092031 174032031 1032631 IRf0S/ 2047
Avarage bife {years) 11.68 1123 1t.17 5“94
SERIE C With Gotion Retemption Finat magurity 15/06/2022 154122024 158052 PATRAA0LR
ISIN: ESG345784039 average life (years) i3.82 1320 i3.14 La.s’.JS
Without Qption Redemption Final madurity IR/12/2052 15/09/2032 1570630132 LFOG/ 2030
1. 11.17 .59
Wwith Dprien Redemption Average lfe (years) 15}102;2?322 1‘3:3.24’2:021 15;‘09:2921 LF0B2015
BERIE Iy Fmal madurity i
ISIN: ES0345784047 Average life (yeurs) 1381 13.55 13.4% 1ied
Without Option Redemption 1570342035 150372035 15/03/ 2035 L 0312035

Final madurity

Hipotesis WALS 20,00% and WAFF 1, 15%.

op Amortisation, at the discretion of the mansgement company, provided the remaining balanca

Ryt oeligpations arising from the bonds can he paid and canceited in full,

DISCLAIMER: This communication is for informational purposes pnly,
nfficiel confirmation of any transaction, Al data and other infarmation
The assumptions undarlaying the information, inchsding structure and
not indicative of future returns. The Spanish Gffering Circular,

it i not intended as an offer or stlicitation for the purchase or sale of any financial instrurmsnt o a5 a0

are nat warrantag 25 to completeness or accurady. Additional information i avalsitle an request,

cofiateral may be modified from the fime to time to reflect changed circumstantss. Past performenoe is

approved by the CNMY, is the anly l2gally binding decument for this issue.

of the principal of the mortgage loans Is jess thar 10,00% of the indis? amount and i the



Monthly Report, July 2008
ie Activos Titulizados, SGFT, 5.A
Laika Catalunya Group

R

rool of Martage Loans {Fioating Rate) Current last 3 Last B Last 1.7 Historical

p—— HMorth Months Months Manths
General Current onstitutien
Date Single Monthly 4 407 o P
Morgality {SMM} 0,7345% 0,7407% 0,8962%: 2,6745% 1,G656%
v 2% Apnuat 8,4650% 3,5357% 38,0421 % 7.B012%  12,0638%
HNumber 10.278 15.465 Equivalent (CPR) ’ ! ' :
Duistanding Balance 881.572.646,87 £  1.500.007.678,35€
Ayerage Loan 85,542 67 € 596.969, 43 £
Minimurm 204,05 € 2500921 €
Maxinum 428 089,88 € 467,820,556 €
Currant Canstitution
bR 5 S X Date
weighted Average 3,5380% Catalunya 81,54 81,40
Minirusm 4, 1070% 2,0470% Madric 5,78 5,94
0 5,5 o
Maximum ) 6,8300% /S000% Comunidad Vatenciana 5,92 6,05
Baleares 3,57 G54
Weighted Average 263,09 304,38 Aragén 1,13 110
1,42 14, .
Minimum B Andaiucia 1,04 1,15
Maxirusn 317,01 355,88 3
Murcia .84 1,52
Navarra 0,25 9,39
Tipe Active CECA 0,12% 0,15% .
R
Euribar 1 afo 42,63% 45.73% est of Autonpmous Regions 4,08 1,59
ELsRiBoR 3 ARC BAOLE. 0,05% 0,00%
Srastamos Higotecaros Cajas 1,78% 1,95%
pibor 3 Af G,31% 0, 34%
Prégtamos Hipatecanos Cajas TAE 49,1 % b1, 840

i

Number Mortgage Mature Gebt L
Aging lﬂarticipenl:io?‘:sg Remaining Dabt ts Total Deut %o Loan to Valus
Principal Interest and Others Totals Mature Principal l %

Lin to 30 days 213 34.671,41 € 41,060,389 € 75.738,30 £ . 200.825,26 € 20,334 496,67 € o1, 305 &5, 2808E%
From 1t 2 months g 37.734,23¢€ BE.B30,B2 € 101.564,85 € 9607 542 08 € 5.640.276,24 £ 24,3205 T4, TA500,
Froes 2 60 3 months 24 15,003 40 € 40,231 36 ¢ 59,434,723 € I&R2FO7OE 368171041 € 9, 499% B ERT
Feorm 3 to & months 54 53.357,24 ¢ 119.865,18 € 183.222,42 &£ 5. 30868817 £ G.AR2.045,41 £ 13,53% F4,2955%
From & ta 12 manths & 15.478,91 £ 2331546 € 34.B15,37 € 511.478,11 € §32.855,02 € 1,57 T3, 257100

Totals 366 151,045,198 C 2B3.520,54 £ 434.765,73 € 38.490.23B,56 € 39.641.483,75 € 106, 00% 69, 3128%

i valuations exclusively for morigage participations,

Mature Debt
Aging "“P“;Z'?"M"'f‘gag“ atar Remaining Debt to Total Dabt % Loan to Value (1)
Principat Interest and Others Totals Mature Principat %

Up to 30 davs 3 134,34 € 693,71 € 928,05 £ 167.343,21 € 167.577,55 € 2,87 a3, 11520
Fram 1 o 2 months 1 0O0E 0,00 € 0,00 € 77.261,88 € 72.261,88 € 1,24% §3,1707%
£rom 3 to § months 8 6.018,42 € 13.076,47 € 19.052,59 € 935.554,34 € 241.570,76 € 18,11% B7,4010%
from 6 ta 12 ronths 24 20.579,34 € 67.586,36 £ 97.165,69 € 2.789.275.91 € 7818.855,32€  4B,I3% 77,0032%
Froms 11 manths t2 3 years 19 19.768,14 € 45,201,777 € 55.969,91 € i8234.000,31 € 1.843.7650,4% € 31,55%: 75, 77904%

Totais 53 55.598,21 € 127,558,023 € 183.156,24 €  S.788.435,65€  5.B44D33,86C  100,00% 78, 3097%

c13 Vatuation exchusively far mortgage participations.

Current At Issue Date Balance Interast
o Notes Naminal B CE %% Notes Haminal e CE AR :
SERIE A2 ©,00% 0006  0,00% 1667%  250.000.000,00€  T.65% Guaranteed Imerest C. 4Z.088.014,53 € 4,56%
SERIE A2 95,453 §01.333.019,30€ 13,14% 7703  1.155.500.000,008  7.85% Treasury account (Paying Ag) 0,00€ 9,00%
SERIE G 2,92% 26.200L000,006  10,22% 1,75% 25.200.000,00¢  §,10% Repayment accoust 000 E ©,00%
SERIE © 3,67%  F5.600.000,00€  6,25% 2,37% 35.600.000.00€  3,73% Liquidity Line {Limit) GO0 £ 1,00%
SERIE & 3,65% 32.700.000,00€  2,60% 2,18% 32.700.000,00€  1,55%
Totals BO5.823.010,30 € 1.500.000.600,00 € o T
Subordinated Lean 19.069.559,98 € 4,95%
Reswrva Funds 2,600  23.250.000,00€ 1,55% 33.250.000,00¢ Orher DO7E 8,00%
Amiount of the Liquidity Line GO0 € ,00%
Generalitat Guaraniee OO0 € 000%:

CESCLAIMER: This coampnication is Tor informational purposes anly, it is not intended as an offer or solicitation for the purghase ar sale of any financial instrument oF as an
Stficial confirmation of any transaction, Al data and other infarmation are ot warranted as to completenass or accuracy, Additional information is avadaible on request.

The assumptions undeciaying the informatian, includinig structure and collateral may be modified From Bhe tie o time to reflect changed circumstances, Fast perfrmance 5
ot indicative of future returns. The Spanish Offering Circular, approved by the THNMY, is the orly fegally binding document for this issue.
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Activos Titulizados, SGFT, 5.4
S " Laixa Catalunya Group

N
S

B

Principai Qutstanding of Forbearance 36.135.575,06 £

Carrent AL Issue Date Period

Curnulative outstanding losses 8.379,31¢ 0,00€ Enterest G651 L

3 ; ; s : Ratio: (Dutstanding FP + Interest) / 3. 0781%
Cumulative outstanding Write-Qff 1.364.5970 64 € G € Total Outstanding
Lol {ative outstanding Write-Of recovery 72.555,46 £ 000 €
Principal Qutstanding With arrears>90 days / 1 3418% O O000%
Principal Dutstanding ! !
Weighted Average of LTV Distribution a6,5237% FE4301% totionad Principat Intersest

Raceiving T b detarmined £,755034%
Paying To be detarmined T e dederenined
Pate
Nursber of additional credit rights o]
Principal of additionat cradit vighis
v isiti

Rurnber of additional credit rights [\
Principal of additional credit rights
Kext arquisition
The lashexpuctad matyrity date of the credit, rights
ADTHTIONAL INFORMATION:
Managemert Comrpany: Gestion de Activas Titulizados, SGFT, S.A. of Fontanella 5-7, Barcelona Taf, 93 484 73 38 - FAX: 07 484 73 41 nioidaat-saft com wivie.gat sgftinfo
Ofizial Register: Comigdn Nacional del Marceda de Yalores Passeig de Gracla 16, Garcetons
INFERMATION CONTENT RESPONSABILITY: Gastion de Actives Titulizados, SGFT, S.A.
THE EX| IVED 2R

DISCLATMER: This communication is for informational pueposes anfy, B is not intended as an offer or soliceation far the purchase or sale of any financiat instrument or 45 an
official cordirmation of any transaction. A% data ead ather infarmation are nok warranted as to completaness or accuracy. Additionagl information is avalaible on reguest.

The assumations. underlaying the information, meluding struciues and collatere! may be modified from the time to time o reflact changed circumsTances. Past parfurmanos i
Aot ingdicative of future returns. The Spanish Offering Circular, approved By thee CHMY, is the only egally binding docurment for this issus.





