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Dataitis

e . L Tipo Interas Actusi tracid Catificacion Monde's £ §
sort ﬁqminal Circulagion {Unitario/ Tolal} Clase Inbovesos Periodo Devengada: Amortizacion 55/ Fiteh Thes
b :
: a1 dias
Chdige EEIN Factor - Final P i
Eralscidng Tips Amortizacién | Actbet Acttiat Toviciai Fracoesncia Base: AF 350 Fracuengia  Prowima Actual Envieizt
SEALE A1 5607398 00 GO0 006 Wariahle 35700 15-32-2049 Haz faz
EEO341081000 CEREL 2767 2767 Bur 3M + 6,85% Fecha:  15-03-2009 16-03-2009
Frgfararie f Pasg-Throogh 164.235.648,123€ SFEFOTO00, 008 18-3/6/59/12 Intorases: 538,264 16-3/8/8/12
SERIE L3 100000, 008 100,600, 00HE Varisiste 34898, i5-12-204% Az Ama
ES33410R101S 1A 009 2.808 2808 Eur 3m + 0,18% Facha  16-03-2009 A dexsmsnar
Prefgrende § Preg-Thegigh ZB0.EDDG00,00€ 259800000, 008 16365712 Infareses: BBLS4C 163768412
SEHIE B T8 Gy, G0 100.000,00€ variable 3,82%% i5-12-2049 Asd And
ERL34I08I02E LD, Gl ii6 136 Eur 36 + 8,50% fechar  15-03-2000 # detarminay
Marrpmes { Brag-Through 11.600.000,308 141800000006 16-3/6/9712 Intareses: 967,89 € 16-3/6/9/12
SEMEC 100,000,030 L0008, 00€ Yariabie 4, 0FSY, 15-12-2038 &3 #£3
FSOBS 108183 A0, 40% 338 F58 Bur 36 4 0,75%  Facha:  15-03-2009 A glatertninge
Mespaing ! Fass-Thetug! 33,300,000, 008 33.800.000,00¢ LB-3/6/9712 Intereses: 103108 €  18-3/5/5/:2
BERIE D 100,000,008 100,506,008 Warlatle 4,5750%, 15-13-2049 Haal Baal
ERL3G1051048 105, U0 221 224 By 36 4 125%W  Fecha:  185-03-2000 A determings
Hobuedinadnf Paze-Through 22100008, 060 A2.100.005,008 18-3/6/8512 Intareses: 115747 € 15-3/579/42
BERIE £ 100,000,008 126.000,008 Wariabie T B2 15-12-2040 o <
ER0343083059 A % 1588 183 Eur 3M + 4,50% Fecha:  16-03-2040% A datermingr
ity S Por reducnidn 18.800.000,00£ 18800 000,008 16-3f6/4112 Entareses: 1973004  16-3/6/9/42

Fovdn Redres

Totaies

ER2.038.608, 230

H43. 500500, H3E

St 123 Wh mensual constante 0.5143% L.6169% 0.9%87% 1.7195%:
Yo it aguivalants &.0000% F.1567% 10.25871% 18. 7al#k,
h it smortizaciée ooccral Viga Meriz {afios) L5 387 121 0,94
Buaos SERIE AL LR Rjercicin Amontizacin apciona Amortizacion Final 1523010 15/05/2010 15/08/2010 15/09/2009
IS ESOBIBERONE i cpenal V108 PSR (afK05) 1.50 1.42 1.22 5.94
= Ammortizncion Fioat 15712010 15/68/2010 1E/0E/ L0 15/06/3008
o et sriatin anciona! Vida Media (afios) 6.65 5.26 547 165
Bonus SERIE ARG +OF) RTINS BNDITIRACON Spciens Amcrtizacion Fina) Y6018 171272018 15/03/2017 15/119/2044
IS ESOBAIOBIOE L et apcion Yiddss Medin {afios) 657 6.55 5.4 178
Amgrtizacien Final 170672024 15709/2023 1570372021 1509/2018
o it drmortizac , Vida Media (sfios) .03 7.78 7,03 =98
Boons SERIE B B Eerics amortizacion spaonal Armortization Final 1F/OB/2018 1741243018 15032017 150942014
TSI ESOBRMOLIBLE o metin opcian Vida Madia (aftos) 5.28 202 #.24 562
Mmordzacidn Feel 1674272024 121082024 TN rore) VSADEFAGLT
L T Vit Media (afos) 2.03 AT 7.03 5,88
Bonos SERIE O N SRICICD AMETIZEGHN Spcing Arorization Finat 17/06/2019 17422018 LSO 7 15/09/2014
TN RSUBBIOBADS L ecion socions Vide Medis (a8as] 5.56 2.34 g.67 7.47
Artortizacian Final 15/09/2027 15K06/2078 16£09/2024 1641212028
e et mortiacion oocions! Vit Medin {aTios) 5.03 7.8 7.03 .88
i i e 7 H
Benos SERTE W HRICED SMETERIGIN 0pcions| Araortizacion Final 17/06/2089 174272018 15/03/2017 15/09/2014
BN ESUIMAOBIBAT L mackn apciona Wida Media fafias] 1855 10.29 9.82 9.10
Amertizacdn Final LPI08/2015 15/12/2057 1571272037 15/12/2037

Este prfrne es un compements & e formanidn sstablesida en ef Follake Informative de 1a Emision de Bonas de este Sondo de Titullzacidn,

Uinicamazrie inf{;r:—'rs_acjén soruricada. por Sestion de Actives Tiulizades, e virtud de o establecids en of Folleto Informativo, s considerard vaida & los efectos
e ptiicided v difugidn frente 2 los Hivlares de log Bonos o cuslesqiisns tercaros.



Bonos SERIE £ Can ajerccio amortizacién opcional

1818 ESE34L081059 Sin aderciein amortizacion opcional

Yida Madia (afins) B.18 8] &.58
Amortizacitn Finsd 17/08/201% YRA22018 150372017
Vida Merdia {afios) +.82 4.56 3.88
Amortizarion Final 15/G9/2014 17/03/2014 15/03/2013

4,88
1B E014
2.58
1SA03F2012

Hipdresis WALS {% de pérdida gue experimentan 1as PiYs susceptibles de entrar en itigle) det 20,00% y WAFF (frecuencia de impage) def 15,00%.
3 AmOrtizaEcian B opcidn de la Sociedad Gestors cuands sl importe del princpal pendiente de amortizar de las Participaciongs Hipotecariae sea irferior at 10,00% del nicial v odas las
ohiigaciones de page de los boros puedan ser stendidas v canceladas en su totalidad.

Tipo de préstamos Higkdrics
General ‘Fecha de —
Actuat Congtituchin Tasa Mensual  § ygger (o587 - 07280% - 0,6144%  0,518%%
Constanba ) . .
Yasa Anoal g0 zonce, 10,0171% . 5,4060% 0 7,0280%  7,1567%
Rimers £.308 7.085 Equivalente L
Saldo Viva 501 566.809,90 € £24.980.603,64 €
Medic 5.814,06 € HB.200,15 €
Winimo FERIEA 386,00 €
Maximo £.075 306,61 € $.674.519,11 €

PR
G R o o

Medic Ponderado

5, 9203%:
Mininmio 0,0000%:
MAximes

G, 55000,

Medio Pondarade 131,89
Minimo 0,13
Mavimes 504,50

i s "
Euriboe 1OF Semestral {tia 180}

G, 80%
Euribor 1 afic 38,89%
Euelbor 3 meses Central Anotac, Bos. Espaiia 12,05%
Euripoe 6 meses Central Anptac. Boo, Espafia 0,05%,
Euribor 12 meses Central Anotac. Bop. Espafia 25,50%
Euribor IC0 Semestrat dip 10 - MBS 0,61%
Furibor 100 +1 Semestral dia 15 - 104 O, 1%
Buribor 2303 +4,4 Seepastrat dis 15 - 105 0,98%
Buribor O +0, 75 Semestral dia 20 - 107 0,12%
EURIBDR 80F Anual, con redondec 1 {38%
Tigw Fjo 7,19%
ELRIBOR 100 TDAE 05 Samesteal dia 20 0, 16%
FURIBOR YCQ PIMES §7 Semestral din 15 1,47%:
EURIBOR 100 INTERRN, 05-06 Demestral dia 20 0,0%%
guribor IC0 ~ IDAE Semestral dia 45 0,00%:
FURIBOR 10O BT 2006 Sermestral diz 20 ,16%
Brégkarmes Hipatecsios {ajas 4,35%
Préstamos Hipotecanos Entitades 0,.50%:
Euribor (0 Semestret dia 20 - MBS 0,01%
it 1 &0 {1, Gdfin
Miber 100 Semestral - MB2 2,37 %
Préstamas Hipotecarios Cofas TAE 4,27%

R
e

gk

CCanstitucide

5, 4752%
0,0000%
10, 4000%

Cataiurya

Magric

Comunidad Yalencians
Baleares

134,18
13,04
471,85

Aragon
Andalucls.
Murcia
Sihn Garantin Hipotecaris
4, 85%
35.24% Otvas Comunidades
13,87%

,06%
25,84%

,59%

{,21%

1,11%

0,13%

0, 08%,

B, 62%

0,15%

1,534

0,i0%

0,00%

{1,15%

4,208,

0,44%:

{,02%,

¢,04%

2,40%

£, 03%

64,32
vl
058
1,52
0,14
0,22

oor

L 3EAE7.
[y

59,26
0,18
45
1,80
043
4,18
9,03

37,74
hig

Actigiadsd | pos Nimars Dauda Vancida Deutta Pendiante ‘Deuda Yotal % Deuda Total/
Pré Principal | Interesas y Otras Total vencimienta Prieipal. . ¥ator Tasacibn o;
tigatz 1 Mes 568 450,710,58 £ 247.718,27 € £38.428,85 € I7.849.560,5L € TR.300.274,08 € £5,09% 40,7116%
D¢ 1a 2 Heses 165 295.130,67 € 142.279,64 € 435.410,31 £ 13.450.707,92 € 13,786.83455°€ 71 23,43% 3%, 70430,
De 7 a3 Messs 55 168.353,84 £ 83.478,35 € 251,732,234 4.973.125,45 € 5.141.479,25 € B,74% A8, FP55%
D& 3 a b Meses 30 FL7A50R € 23.746,87 € 1005.541,89 £ 1.538.585,30 £ LLE10.380,32€ 2 TAN 55, 5647%
Toales 825 SUG.590,11L € 507.133,17 £ 1.4%94.113,29 €  SFA5L979,18 € 58,830.966,20C 100000 41, 2524%

1) Tesacion solo en Préstamos Hipotetarios

Sxte informe 85 W complamentn a ke iformacion astabiacida en of Folletn :
Jmicaments 13 miormacion oxmunicata por Gestién de Actives Tiulizados, en virtud de 1o establecide en et Folleto Informative,

de publicidas ¥ difusion frante a los titulares de oy Bonos ¢ cualesquiers EeTcerns.

Infarmativis de 13 Emisitn de Bonos de este Fondo de Taullzpion. 7 V0
se cunsiddrar valida 7 1o¢ efecte



Artigtisdad - ﬁﬁfmm Pauda Vendida Dauda Pepdiente Deuda Yatal % Deuds Tota)/

Prigt P P — Yescimiento Frincioal vy Walesy Tasacion o
Ty 3 000 0,00 € 2,00 € 20672838 € 306.728,38 € 1,18% &1, 76574
D& 12 2 Meses 1 1EELEY E 2.339,38 € 4.001,97 € £11.042,28 € §12.704,87 £ 3,43% 41,5925
De 2 a3 Messs & 245,59 € 218,85 € 2.464,54 ¢ 258.083,57 € 260,328,16 € 1,46% B7,3705%
D336 Mases 193 292,008,55 € 117.788,22 € 376.796,75 € BFSLOTG,23 € SUGIOVREE  ID0%% 44, 8971%
Cwé 3 il Mengs ing Ji7erE28E 15031594 £ AF7.188,22 € .479.309.32 ¢ 4.797.377.61 € 54,92% 55,57 80%
Totabes bt ] 533.894,99 & 279.566,3% ¢ 51386038 € IF.308.323,78 € LAS40 I IBE  LGO,000% 50,683 1%

a1 Tas

i solo an Pré

= Hipgmseariog

Akt Al emisidy Salde Inbords
Bl H S ML % Bosnas Hominal e ML ;
SERIE A% 33,000 IS4BINE48,13€  16,81% §  42,98%  2V8,700.000,00C 13,81% CUESTA DE TEGOREREA 41 230\453’4 £ 3:3”3%
SERIE AZG 52,73%%  2BDB00.00C00E  18,81% { 43,62%  J80.800.000,00¢ 13,81% COENTA AGENTE DB BAGOS 800E  0,00%
SERIE § Z,I8%  11AOGOOD00C  14,55% 1 3,80% 15800000008 11,95% CUENTA TESORERES - AMORTIZACTON 0O0E O0%
HERIE O 5, 353%% FLSW0O0600E 7.5 5,250 3380000000 €,54% CUENTA RETENCION DE PRINCIPALES LO0€  DO00%
SERIE ¥ 4,15% E21A0.900,008  3,66% 3,53% Z2.100.000,00€  3,01% CTA. TESOR. - COLATERIZACION SWAP D008 0.00%
ZERIE E 3,534 15.300.000,006€ 000% 2.930% 18.800.004,006  4,00% LiM, DISP. LINEA LYGINDES O00E (000
Total SELOIILAE13C H43,300.000,00 £
: - ; i
Fondo g Resarvy 3,54% 18808, 000,006 2,925 18.800.0060,00¢ PREETAMO SUBORDINADG 0,00 € 000
PRESTAMO GASTOS INICIALES 3O8.586,35 £ 3,33%
IMPORTE DISPUESTO POR LINEA DE 9008 0,00%
LXQUIREZ
AYAL ESTADO- DESPBESTO SERKES AR {G) G50 € 000%
W AX (G}

Saido Yive Ph's periodoe aa espera

Ackuad A la emisidn
e Intereses Devengados
Piévdidas Aounsiadss Beolntivas GO0 € PECIES
RAutio: (Saldo vivo GE + Intereses .00
Wirite-O8F Acomulndos 1.044.573,48 € [EReVE S Devengades) /Saide Vive Tokal R
Hocuperackones solre Weibe-DHF scumoladas 39,233,01 £ 0,00 &
Fatio de morosidad: Saldo Wies fmpagedos» 50 dias B,B755% 5 £,
£ Salde Wive Total ’
Madie Pondarada Peincipat / vador de Tasacidn $1,6793% 54,1216%

BT

Recepior A i}at&!nmr!‘dr 4,253 398%

Bagaday A Drarerming & Determinar

Sdmers da derschios de crédits adquirides
Frincigat derechos de crédito adicionaios
Fedesters da derechias de crddite adyuiridos
Frivcipal derechos de crddite adicionales

FRFORMACION ADICIONAL BN

Sovieded Gestors: Gestlen de Acthvos Tituiradss, SGFT, 5.4,

Raoistre (ke iiber Macionasd del Mercadn de Valorss Passeig de Grdcia 16, Sarcslong

HEABTLTOAD COMETERING INFORMACTON:

e pubdisicad v dFusidn frenbs & log fhslsres de s Bonos O Cuslesgiiens tercerns,

of Fortaneglly 3-7, Barcelons Tel 23 S84 73 368 - P& 93 484 722 41 |nfo@ast-saft.com  www.gat.soft infoe

Gestitin da Activos Titoieados, SGET, 5.4,

Mok Un TIOR8 i indoroackin sstablecids en of Folisto Informative de la Emisidn de Bonos de aste Fondo de Tiulizaciin.
A .tmtrﬁ i3 informacien cominicada por Gestidn de Activos Titulizados, en virtud de jo establenido en el Folleto Informativeg, se considerara valide a los sfectos



Theat wminiintis ace xprassed in euros

Gate of Constitution IFirseonz Managers 1P Morgan

isswe Dafe 304302007 Originator / Servicar aixa Catalsrya ¥ Caixa Tereasss
desiirgeryiant Bals GEFLR 2007 Swap Suarantes

Mipnmparnant Company Ciestidn de Actives Titellzados Paying Apent aa d " Egtabag de Catalunya
Admninistrator Caixa Catalunys, Caixas Terrmssa Secondary Markat Bofsn de Veloras die Bareeions, SCL
Guaranfesd Interast £, Caixs Catalunya, Caixe Terrasss Register of Bogk Sacurities S.C.L.Y. Espactear

Inkerast Swap Caixa Catalunys, Coixa Terrassa Dapasitary Caixa Catatunya

Subordinated Loan Caiva Catalunys, Caixes Terrassa Anditors Drgloritte

Lead Harmger Lams Catalunva, Came Terrsssa, PR Mongan

Pritwipid Gutstanding (Unit/ Sonds/ Toost) Coupors Typs ::;mg‘;;?;’;: Redemption Moody's / xg‘;‘ P £ Fikeh
151 Code P—— : 3t days Final Maturicy o
Priority/ Tyos Redemg, Factor Currant Original Frequency Base: 47360 Froguency | et Currant  Original
LERIE &1 T £9.507,39€ . A04.000,0(E Fioating 3,57%% 18-12-2049 Aza £2a
£S0341DRADAN S&a1d 7767 2767 Bur 3¢ 0,25%  Dater  16-03-2009 15-03- 2008
Serior / Fase-Through 164933648, 23¢  276.700.000,008 16-36/5/12  Interests: 539,268  16-3/&/12
GERIE ARG 100, 000,008 100 000G G0 Floating FAS9Y 15-12-2G4% Aaa A28
ESOFai0810:48 40 O 2508 2808 Eur 3¢ & &,18% Date: 16032009 To b2 determised
Sewinr / Pase-Throiah I0B00.000,006  250.500.000,00¢ I6-H5/9/E2  Interssts: 881,945  16-36/9A2
SERIE 8 148,000,008 pRLARHER N Floating 3,82949¢ 15123045 Aal Az3
BSOS ERI02E LESAMAE ie 114 Etsr 3M 4 0,500 Date: 16-03-2009 T he deterndined
Mazzaning / Pass-Thmough 1L600.000,000  11.500.000,00€ 165-3/6/9/17  Inberestss U57.80€  16-3/6/9/12
SERIE O 100.600,00€ 106,600,006 Floating 2, 179% 15-32-7045 a3 A3
ES0345001034 08, B 338 334 By 34 + 0,75% Drate: 16-33-200% Ter b ddetmrmnined
dezzaning § Fasy-Theough 33.800.001, 00E 33,3*_3&000,[}06 1E-3/8/9412 Indarests: 103L08&  16-0/8/9/12
SERIED 108,000,508 R0, GO0, D6 Flogiing 4,575 15~1 22045 Band Haad
ESNIGIGH1I042 L0 e pirk vk | Eur 3M + 1,25%  {hata: 15033 2005 T Be dotarminsd
Susherdinetad ; Pase-Thenugh FEAOLOU000E F2 30, O, OO 16-376/4712 Yovorants: 1157 47 & 16376 0712
SERIE B 00, 800,008 A00.000,008 Floating T RISy 181 220540 £ [
EEO341081058 106,00% 188 188 By M+ 4,50% Dabe: 16-0G3-2003 To he determingd
Fopity £ Thug 10 cash A5, 300,000,004 18.800.000,004 16-RSAF12 Interests: 197800 £ 18-3/579412

Rasarve reduction

Totwls

SRR.05.648, 150

HAT.BO0 000,008

aption % wnathiy constant f.5145% (.6160% 0.5587 1.7155%
% annuat constant £.0000% 745674 10.8171% 18, 7906%
it Contd " Avarams lite (years) 1.5 142 1.22 3.94
SERUE AL i Dptivn Redemption Fira magudty 15/32/2010 15709/ 2010 15£06/2010 DS/ 2005
ISEN: ESU4LUBLA00 - Average it fvears) 1.50 1.42 132 .94
Wiions Gtinn Redereption Finat madusity 571372010 15/08/20£0 15/06/2040 15/09/2009
e o ; Averaos ie {yazis) &8.85 5.6 G4 168
SERIE AIG fih g Retlamution Final madurity L3/06/2015 1774202018 15037507 15/00/2014
I8EM: EROIALGHAGLIE . : ) Bwerpge Bfe {yenrs) 8.87 .55 541 378
Withaut Option Redemption it smadirity 17/06/2024 LE/6S/2023 15/03/20621 15/09/2014
. o £ ) Average bfe {yeers) .03 7.74 A3 588
SERIE B it Optien Redertption Finsi madustty 17I06/201Y 1771212018 15/03/ 2017 1S/ 014
FSIN; ESUBFIANLOTE o ) Avarage ifs (yeirs) 5.28 .02 g.24 &.86
Withotit Diption Redempuion Final madurity 16/12/2024 1708/ 2024 15/05/2021 15/06f2017
. } . Aversge ife (vears) 8.03 ) 7.03 R ;2
RERTE € Wit Dption Beoemption Finat maduriby 1720672019 1771242018 15/03/2037 15/0572034
ISIM; ESOI41081004 ‘ ) ) aversgs e [yaars) 9.56 9.34 .67 7.47
ithout Daticn Redemgiion final madurity 15032077 15706/ 2026 16/05/2024 181272048
. _ ) ) Average life (years) 5.03 e .03 .88
SERTE withs Diption Resemstion Pinai madusity 177062019 171272018 1570342017 15#08/2014
ESING: BSUBSINBLGATR N ) ) . _ Average tifa {years) 1655 18,249 9.8 9.13
Witheit Dption Redesption Firas madurity 17/06/2019 LURT ) 18713/ 2037 15/12/2037

LHSCLAIMER: This communigation i for informational purposes only, i 15 nof itended as an offer or solicitation fior the purchase or sehe of sivy financil strurment or s an

offickst confirmuation of any tansackion. Al dala ang other informetion are ot wansnted a5 to coinpletenass or acurady. AdoHIonal information is avalatble on request.
Tz gssumpbions undanisying the infimmateh, nchuding sthacture and ootlateral may e modifiad from the tme to tme 1o refledt changed Clrourmstan

et indicative of future retuons. The Spatish Offering Ciroular, approved by the TRMY, i Yhe only Rgatly binding document fiy this lssue,

. Fast parformarnca i



. “ 3 Pveroge e (years) 8,18 .50 &858 . 4,88
SERIE & Wit Dptian Redemation Final madurity 1710972012 17/12/2018 1B/O3/I017 LS/ 2014

ESIN: ESG241051058 it _ average e {years) 4.52 4.56 3.88 .98
thout Optien Redemption Final madurity 1576972014 1770342014 1510372018 15703730032

Hipotesis WALS 20,00% and WAFF 15.00%.
us Amostisation, at the discretion of the management company, provided the remalning balance of the principet of tha mortgage vans i less than 10,00% of the Initial amount and ai the

pEvinent obligations arising from the honds can be pald and cancelted in full.

ool of Mortaga Loans (Floating Rate} Cuerent Fast 3 [£:1 e Historioat

prow——— Monkh - Marths . Mionkhis
General Current o " i 3
Date Bingla Monthly 7 068 44 nEis
Margatity (SM) 1,7195% £,9587% @, . L B18%%
Artsual Cenrign N
! 18,7906%  10.9171% 7, 12305, T AR
ey £.309 7.085 Equivalent (CPR) . ’ ! I
Ouistanding Balance 501,866,509 20 € 624.985.603,64 €
Average Loan TR.B14,98 £ 88.200,19 £
Miesiris win 28,060 € 380,09 €
MaximiEm 5.075.805,81 € 887491911 €
S - . - , W ; - Censtitation
e ; Currene | Fenstity
Weighteat Averags 8,5293% 5, 4752% Catatunya ) 54,22 59,26
sininsum 000008 ,0000% Madrid aar 0,19
—— Maximim 2.8500% 10,00060% Cemunidag Yalencigra ' o588 5,49
femaning S Eateares 1,52 1,80
Weighted Average 131,86 134,18 Aragén Q,Ii-ﬁ' 0,43
Minimry 0,83 13,04 Andaluci Y- R ¥ T
Marinsum 509,50 471,85
n Maurcia s 0,03
%E;m SR e : i S Sin Saranta Hipotacaria 32,87 37,54
Euribor 1CF Semestrad {dia 120} G B0%: £, 89%
) 238.85% 35 24% Rest of Autonorous Ragions R 0,48
Eunibor 3 rasses Cantead Anotac, Bon. Espafia 12,05% 13,87%
Furifior & meses Central Anotac, Bro. Espafts £, 05% 0,08%
Buribor 12 mneses Canbral Anotae, Boo, Espafia 455, By &5, 84%
Euribor 00 Semestral Jdis 10 - MBS 0,615 £, 6948
Curibor 100 41 Semestral dis 15 - 104 1,18% (3,25%
Eurtbor 100 +40,4 Semestral dia 1% - 103 0,98% 1,11%
EuriDor 100 0, 75 Semesizal dig 20 - K7 (5,12% G,13%
ELRIBOR BOE &nual, £on redondes 0,06%, ,086%
Tipo Fijo Fie0 2.82%
EURIBCHE 100 IDAE 05 Semastral dia 20 0,164 {,15%
ELRIBOR 1040 PIMES 07 Semestref dia 15 1470 1,550
EURIBOR ICQ INTERN. (5-06 Semestral dia 20 0,0%% B3, 10%
Euritstse FCO - IDAE Semestral gia 15 (3 1%, 0,00%
ELRIBOR JCO COT] 2008 Semestral diz 20 0, L6 . 0,15%
Préstamns Mipstecarios Cajas 4,085% 4,20%
Pristamog Hipotecaros Sntidadss {3, 50% G, %
Euribor 100 Semestral diz 26 -~ MBS 0,01% 8,02%
Mibor | Al 4, 049% O, 04%:
Hibicr 100 Sermestral ~ MB2 2,37% 2 40%
Pristamoes Hipoterasios Cajas TAE 4,27% 4,05%

SRl
e

Aging mﬁr‘n‘::’?f ki Matura Debt Remaining Debt to CTotal Rapt. %% Loan to Value o)
Principal Interest and Gthers Totals Mature Principal [ W
Up to 30 davs 565 250710, 56 € 247.7i8,27 € 505,428,85 € 37.849,560,51 € 38.300.27,09€ 7 £509% A3,7116%
Frowm 1 to 2 months 163 295.130,67 € 192,379,646 € 438.410,3% € 13.490.707,92 € 13.786.838,59 € 23,43% 59, 724 3%
Eram 2t 3 months &5 168.353,84 £ 83.378,32 € 251.732,23 € 4.973.125,45€ S.145.479,20°¢ - B, 74%: 48,3355%
From 3 to & moaths 30 717502 € 33.748,87 € 105.541,80 € 1.536.585,30 € 1.610.380,32 € 2,74% 55, 854749
Torals $25 986,990,131 € S07.12%5,17 € 1.406,003,28C  SLBSLOYH,IBE  ES.BISU6L.I9C 100,00 43,2534%

1y Vatuatisns exchesively for marggage particpations.

hstaTent or 35 an
2 oty request.
st parfarmancs is

DISCLAIMER: This commlrcation is for informationnl purposas only, it 15 not intended a8 an offer or solicitation for the purchass or sale of ey ﬁngt_ri__d
oificial confirmation of sny ranssction. A% data and other information ara not warranted a8 b compietenass or acouracy. sdditional infermation is ava
The assurmptions Lmosrisying the formation, including structure snd coliaters! may be modifted from: the tme to fime to reflect changed droumstancas
a0t indicative of future retuTis. The Spanish Offering Ciroular, approved by the CHMY, is the enly legally binding document for this e, o
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Huriber Mostgage Mature Bebt ™ soa Total Dabt
Syl Participations tring Beht ts %% Loun o Valus
Principat Interest and (Mharg Totals ature Principal B

Ui o A gays 3 SO0 € 4,00 & 4,00 € 205,738,308 £ 206,728 58 € 1,16% 513, FEET Y
Frigee 4 To 2 oty i 1.E82,50 4 2.339,38 € &£.001,97 & H11.44E,38 € 2Ee.704,87 € 3,434 AL, 5525%
Froert 2 10 3 myonths & 2.245,50 € 21R,25 € 2464 44 € 258.083,57 € 250.329,16 € 1,469 87, 3H05%
Frosvn 5 & B months i3 F13.008,53 € 7R L FFII0,T5 € 5.753.070,23 € G.985.078,76 € 35,03% 44,857 1%
Frge & 10 42 manths 155 iL7.978,28 € 158.319,94 £ 47F298. 23 £ 9,473,395,33 € BT ETESLE 54, 92% 56,67 080%

Faoiabs AT 53385490 & 25,666,350 € Hil 561,38 € 17306325, 7% € 1 BA021R FEL LO0,80%, B0,56831%

o Waketion sxciisively for mortgmae partidinatons.,

Lurrank At Lssue Date Balanos Totarast
il ﬂﬂtﬁ Farmiongl O LB Ao NGtes Pacseviivial g CE ! e '.’. s i ..‘ -
SERTIE A% 31,0605 Ehd RERY S48 138 15,81% AZ, 08 L7E.700.006,008 13,81% Guarastesd Interast O, TLEI0A5E44 £ 3334
SERIE AG §378% JS0.G0MOD000F  16,91% 43,62%  IBC.B00.000,006  13,81% Traasury account {Payisg Ag) a00E oo
SERIE B 8% 11.600.000,00€  14,35% 1.80% 11.500.000,00€  11,85% Repaymient account B0 € 4,00%
SRl 5% BREDONRACC  7.97% 5 3RBO0.000,00L  654% Principal Withkoiding Acenumt SO0E 5,50%
ARRIE WA JRING0C06C 366% SA% 2LWO00RME DM pcury acesunt - IRS Collaterat 009 6,00%
SERIE E 3EF ISE00.000000  £,60% 2,509 18.500.000.00€  0,00% Lty Lias (Limit) Gp0e 9,00%
Totals 532.033.648,13 € $43.800.000,00 €
Reserve Funds L5 18.500.000,008 7,92% 18.8003.000,00¢ Subordinated Loan BAGE GA0M
Loan Sontract for Initial Expanses 298 585,35 € 3,334
Amount of the Liguidity Line 0,00 € 05,008
Seneralitat Guarantee DADE 000%

Principad Outstanding of Forbearance

Currgnk At Xspue Date Pericd
[ Fative eddsage b 03,00 [k S Intorast
P g " . - Ratio: [Dutstanding FP + Interest} f -
v & Write-ORY 1.0544.373,48 € DAGE Totat O ndirg o, DG
& tatlve puts ding Weite-OH racovery 2823301 € SO0 E
Primetpal Guistaanding With arrears>50 days £ .
Principasl Duisianding A5F756% 2,0000%
Weighted Avarags of LTV Divtribution o 51, 8753% 54, 1916%, Sotionat Principal Inferest
Receiving To e determinad 4, 251308
Paying T e thetermined 7o be determined
gt poguistiion
Ihata
Fuepber of sdditions] eredit vights o
Principal of sdditional cradit rights
Brarnalad 1
Humber of pdditicned oredit riphts a
Principai of additionsl credit vights
ADDITIONAL TMNPORMATION:
Mansosnisny Compsny: Gostids de Sthivos Tisdicados, SGFT, 5.4 ¢f Fontanelia 5-7, Barcelona Tel, 52 484 73 35 - FAX: 93 483 73 41 Infolgat-saft.osn www.oal.soft.info

Cfiial Regieer: Tomigicn Baciona! def Mercads de vValores Passeig de Graca 18, Barcalonn

ITRFORMATT 1 BT RESPOHSARILYYY: Gestidn de Activos Titulizados, BGFT, 5.8,

DHECLAIMER: This cirnrmunivetion iz for informstional purposes ody, it is oot intended s an offer or sollcitation for the purchase or sale of any financial WLUIMEnt or as an
official confiemation of any frangaction. A1 date and other Information arg not warranted as to completansss or acclacy, Addivionat infarmation is avalaibis on retuest.

Trep sssumptions underlayiog the information, heiding structuvs ond collatesal smay be modifled from the time 8o time 10 reflect changed drcumstances. Past parfonnance is
aol inginative of future retuins. The Spenish Offering Circtlar, approvett by the CREV, s the only legatly binding document for this isste,





