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D
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18 Morgan

ensual, Enero 2008
tirados, SGFT, 5.4

éatafu'nya W fm

JE

Caixa Carsiunys v Caima Tarrasss

Catxa d "Eztalvis de Catalurys
Bowa de Valores de Barcslons, 50
S.C.L.W. Espaclear

Caixa Catalunya

Detoitte

Tipo Interés Actual

Calificarion Moody's / 5

Nemiral Circutacién (Unitario/Tatal) Clase Inforeses Periode Devengado: Amartizacide %P 7 Fitch Ioca
serie 103 dias
Codige ISIN Factor i Finaj Atual inicial
Prefacitn/Tipo Amortizacién | Actual Achuat Enicial Fracuancia Basa: A 360 Frecusncia Browima
SERIE &1 100.000,00¢ 100,000,008 Wariable 508 % 15-12-204% Ana Aze
ESG3410B1000 pRUEREL0Y 2767 2767 Eur 3M + 0,25% Fegha: 17-03-2008 17-03-2048
Praferents / Pass-Through 276.700.000,00€ 276.700.0060,00¢ 15-3/6/9/12 Intereses: 1453,73€ 16-3f6/5712
SERIE A2G 100.000,00€ 110,404 G0 Wariahbte 4,981%, 15-12-2048 Aaa AgE
ES0341081018 100, 00% 2.808 2,508 Eur 3M + (3,16% Fecha:  17-03-2008 A deterrinar
Preferente f Pass-Through 280.800.000,004 280.800.000,06€ 15-3/6/9/13 Intereses; 1427 983 €  15-3/673/12
SERIE B 100.000,00€ 100,000,008 Variable 5,331% 15-12-2049 L A
ESQI41081028 100,00%; 118 116 Eur 3M + 3,50% Fecha:  17-03-2008 A datarminar
Mezzanine / Pass-Through 11.600,000,00€ 131608000, 09 1B-3/5/9/12 Interesos: 1535%.26€  15-3/6/G712
SERIE 100,000,008 100,000,006 Wariabte & .581% 15-12-204% AZ A%
ES3I410B1034 100, 30% 338 338 Eur 3M + (,75% Fechar  17-03-2008 B determingr
Mezzaning / Pass-Through 32.800.004,008 33.B00.000,00€ 15-3/6/9/12 Enterases: 1596,79& 15-376/9/12
SERIE D 140,000,008 100.000,00E Yariable 6,081% 15-312-204% Baalk Baad
ESO341081042 140,40% 224 221 Eur 3M + 1,25% Fecha: 17-03-2008 A determiinar
Mezzaning / Pass-Through 22.100,.000,00€ 22,100 .000,00¢ 15-3/6/9/12 Intereses: 173984 € 15-3/8/9/12
SERIEE 100,000,006 100.000,00€ Wariahie B,3315% 15-12-2049 w <
ESQ341081059 100,00% 188 188 Eur 3M + 4,50%  Fecha:  17-03-2008 A determinar

Subcrdinada [ Por reduccidn

18.800.000,00€

Fendo Resernvs

18,800,400, 008

i5-3/6/8/12

Entereses: 2069,70 €

15-3/6/9722

Totales

543, 8910.000,00C

643.80¢.000,00£

Opeidn o Yo mensual constante 0.8742% 0.9312% L0595 1.8 1545
%% anual equivalente 10.0000% 10.6193% 12.0000% 12.5040%
Con efercic . | Vida Madia {afios) 1.27 1.24 1.18 118
Bonos SERIE AL T ejerdicis amorizscion spciona Amortizacidn Final 15/04/2008 15/04/2005 1340172009 1370172009
ISIN: ESO341081000 o e ) Vida Medla (afias) 1.27 1.24 1.18 145
Sin gjerciciy amortizacion opcicnal
Amortizacitn Finat 15/0472009 15/04/2009 13/01/2006 13/01/209
S i onciomat Vida Media (zfios) 5.39 5.23 251 4,77
Bonos SERIE ARG O @jercicio smartizacion opcicnal Amortizacin Final 15/04/201% 14/01/2016 17/07/2015 16/G4/3015
TSIN: ES0341 i i i 4 . 4. GE
081018 Sin efercicio amortizacién opeianat Wida Madia {afios) 563 448 5.3 .
Amertizacion Final 16/07/2020 14404/3020 1B/04/2019 1671072018
o o oocionl Vida Magia (afios} 7.16 7.05 682 .72
Bonos SERIE B lion ejerticio amartizacidn opciona Arnortizacidn Final 1570472016 1601720116 177 20 E 160472035
ISIN: ESD341 - 4 (i . ) . 797
081026 Sin ejercicit amortizacion opoional Vida Media (afios) 841 a.3¢ 506
Amortizacion Final 130172021 16/07/2020 16/10/ 2619 LI 208
Con eiorcic o Vide Media (afios) 7.6 7.05 5.42 672
Banos SERIE ¢ R ejRrticio amortizacion spciohal Amortizacion Firal 15/0472016 14/41/2016 1¥/0772015 16/04/2015
ISIN: ESD341081 i i (afi . ,
E: 31034 Sin ejarcicio amortizacién opclonal vida Madia {afios) 387 6.75 2.51 .42
Amortizacién Final 17/1072023 18/07/2023 1571072022 15/04/2022
o wrarcic ) a Vida Media (3fios) 7.16 7.05 £.82 632
. o .
Bonos SERIE © M Ejercicio amertizacion opcions Amortizacitn Finat 15/0d/2018 14/01/2016 17/07/2015 16/04/2015
ISEN; ESO341081042 _ ; i . . . 72
Sin ejercicio amortizacidn apcionat Vida Med;a- (afios) 8.95 .91 .75 &7
Amortizadién Final 15/10/2036 15/10/2036 15/140/2036 15/10/2036

Este informe &5 un complemaenta 3 |a informacian establecida en ¢ Folieto Informative e la Bmision de Bonos de este Fondo de Tufizacén.

Unicarmente |a infor'mgcién tomuricads por Geslitn de Activos Titullzados, en virtud de 1o establecido ers of Folletn Infermative, sa considerars valida 2 fos efectos
de publicidad v difusién frente & los titulares de los Bonos o cusbesquiara tercerns.




Bonas SERIEF

1STH: E$0341081059

Con gjercicio arnortization opaianal

Sin ejercicip amortizacion apcicnat

vida Media (afins}
Amortizacin Final

vida Media (aftos)
Amaortizacién Finat

forme Mensual; Enero 2008

ulizados, SGFT, S.A

rupoCaixa Catalunya ﬁ : F

6.78 6.60 6.25 6.0%
15/04/2016 14/01/20186 17FO7(2045 16/04/ 2015
4.03 3.93 .73 365
17/04/2012 1afEf2002 LBf10/2012 18/16/2011

Hipdtesis WaLS ¢
[y Asnortizaciin
obligacianss de p

Buringr 1 abo .
Eurthor 3 meses Central Anotac, Boo. Espadia

Euribor § mesd

* Media
| Minimo
Maximao

i de pérdida que experimentan lag Py
5 opcidn de fa Sotiedad Gestora cuan
bgo de los bonos puedan ser atendides v canceladas en su totabdad.

Tipo de préstarmos

s susceptibles de entrar en litigle) dal 0,00% y WAFF {frecuentia de impaga) del G 00%...
do & importe del pringipal pendiente de amortizar de las Participaciones Hipotetarfas sea ipferior al 18,00% del inial v todas fas

{Htien Gitimps 3 (itimos 8 Histérica

Saldo Vive

| Miniro
D Maxino

2% Central Anotac, Boo. Eopafia
Euribior 12 masts Centrl Anotes. Bog. Bspafia

Euribior ICC Sfnastral dia 10 - MBS

Euribor 300 41
Eurlbe 100+
Euribor I +0
EURIBOR BOE ¥
Tiger Fijo :

EURIBIR 100 L?AE 05 Semestral dia 20
EURIBCR 1C0 BIMES 07 Semestral dia 13
EURISCHR 1G0T INTERN. 05-08 Semastral dia 20
rAE Semestrad dia 15
171 2006 Semestral dia 20

Buribor 3G - 15
EURIBOR. 1G0 ]

Samestral dis 15 - 104
4 Sernestral dia 15 - 105

75 Semestral dig 20 - 107
inuat, con redondeas

Fréstamos Mipdtecarios: Cajos
Préstamos Hipgtecarios Entidades
Euriper 100 Sathastral dia 20 - MBS

Hibor 4 ARG
#ibor 100

ral - MIBZ

Pristamos Hipdtecanns Cajas TAE

601.565.774,26 €
§3.593,11¢€
327,34 €
5.647.389,06 €

0
5,61248%
1,0000%
14, 0000%

133,98
7,02
469,78

13,57%
006%
5, 96%
0,70%
0,21%
1,118
7,13%
[3,08%
8,68%
0, 15%
1,54%
0, 10%
0,00%
0,16%
4,323%
0,45%
0,08%
0,04%
243%
4,00%:

?Zé .

i

Focha de
Canstitucion
;“é"f'gf;{ A

o mes [timos 12
Tasa Mensual _ . ]
tonstante 1A154% K % £ 0,9312%
Tase Anusk 3 E8A0YL . e B }
Equivalante 200 i ¥ % 10,6193%

i24.989.603,64 €
88,200,109 €

380,09 €
6.874.919,11 €

5,4752%
0, 0000%
10,0000%
134,18

13,04

Facha
Constitucion

Actual

Catalunya
Madrit!

60,07
4,19
4,51
1,36
0,13
a,19

59,26
0,19
7,43
1,80
2,13
9,18

Cormunidad Valentiana
Baleares
Aragan

Andalucia

471,8%

Murcia 0,03
37,34

a,18

2,03
37,74
7,18

Sin Garantia Higatecara
Otras Comunidades

| Namers Deuda Wencid [
- . i u. ncida Deunda Per Peuda Fotal % Deuda Total;
‘Préctamos Principal Intereses y Otros Tatal Vencimianta Principat L] Valor Tasacién i)
Hasta 3 Mas 560 290.090,87 € 147.278,66 € 437.369,53 € 35.058.775,80 € 35.348.866,67 %1,0% 41,2697%
be 1 a2 Mases 1] 43.615469 € 16,247,599 € 60.563,28 € 2.051.045,76 € 24194661 45 € 5,39% 26,25E90%
Le 2 & 3 Meses '_ - 3 29,990,07 £ 17.542,31 € 57.532,38 € 1.358.288,58 € 1.398.279,685 € 3,680% 54,151 2%
Totales : 633 373.696,63 € 181.768,56 € 555,465,1% ¢ 38.468.111,14 € 38.841.807,77 C 108,00% 41,3415%

11 Tasacian sulo i Eréstamas Hipotetarios

. ) Deuda Vencida Deuda Pendiente Peada Totsl o Deuda Total/
Présiamos Principat Interesas y Otres Total Vencimi Principaf % Valor Tasacidn o)
Hasta § Mes 1 o00€ 69,09 £ 69,09 ¢ 86.087,77 £ 86.097,77 € 75,82% 55, 9020%
De 2 a3 Mases - t 1.286,85 € 526,45 € 1,813,314 € 26.167,50 € 27.454,15 € 24,15% 9,0000%
Totales i 2 1.286,65 € 555,58 € 1.882,23 € 112,265,27 € 113.555,92¢&  100,00% 55,9020%

(i Tasacian solo Bn Préstames Hipotecarios

Este infarme es Uk @:mmplemento a Ja inforrnach
lnicamente i infolmacion comunicada por Gestitn de Activos Titullzados,

de puticitad y dififsion frente 2 los titulares de los BoRoS O rualesquiens tercerss.

5n establecida en & Follete Informativa de fa Emision de Bonos de este Fando de Titulizacidn.
en virtud de fo estalilecido en e Folteko Infarmativo, se cansiderard valida a los efectos



Gftné:Mensual, Enero 2008
& Activos Titutizados, SGFY, S.A
Gripo Caixa: Catalutya

Je
o

Ackual Ala emisibn
B ! N inal o MIC B Bonos Nominal % MC

SERIE AL 42 ,98% PG 700,000,006 313,81% 42, 98% 276.200.000,004 13,81%
SERIE A2G 35, 62% FEG.BO0.000,0608  13,81% 43,62% 2BO.800.000,00€ 13,81%
SERIE 8 1,809 11.600.000,00€ 11,9%% 1,80% 11.600.000,006€ 11,55%
SERIE C 5,25% 33.800.000,608 &, 54% 5,25% 33.800.000,00€  6,54%
SERE D 3,43% 22.100.000,008  3,01% 3,43% 224.100.000,00€  3,01%
SERIE E 2,00%, 188400, 000, 00€ 0,00% 2,52% 18.200.000,008 {,00%
Total 643.804{.600,00 C $43.800.000,60 €

Fendo de Reserva 2,92% 18,500, 600,006 2,93% 18.800.000,00¢

Interés

1o S

i

45.E15842,58 £ 2,83
CUENTA AGENTE DE PAGOS I.380.650,96 £ 4,83%
CUENTA TESOREREA -~ AMORTI 0,00 £ 0, 0%
LEM. DISP. LINEA LIQUIDEZ 2,06 £ 4 10%

i i

PRESTAMO SUBORDINADD

G, 00 € a,00%
PRESTAMO GASTOS INICIALES 2. 200,000,030 € 4 53%
IMBORTE LISFUESTO POR LIN PACER S .00%
AVAL ESTADG- DISPUESTO SE GO0 € O, 8%y

W
.s/.?ﬁ: %%\ £ ..c i -"‘I‘
Actual A 13 entisida Salde Vivo £h's pericdo en espara
e B gad
Pérdidas Acurmuladas Evelutivas Bt E 4,00 €
. Ratio: {Satdo vivo GE + Inferesas B,
Write-Off Acumutadas 0,00 € 4,00 € Bavengados}/Salde Vive Tokal !
Recuperaciones sobre Write-Off acumuiadas GO0 € 0,00 €
Ratio de morgsidad: Saldg Vivo Impagados>90 diag e
/ Saido Vivo Tatal 0,0189% 0,600
Media Ponderaila Principat i .
PrvFy o pai / Valor da Tasacion 53,8119% 54,1916% Principal Nosfanst

INFORMACION ADTCIONAL EN:

Socretad Gestore: Gestidn de Activos Titulizados, SGFT, 5.4,

o,
£L DIRECTOR ESECUTIVO

RESPONSABIL}M%b CONTENIDO ENFORMACION:

SN
Receptor A Dgtarmminsr fidda sk
Pagador A Datermings A Deramunar

i of Fortanglla 5-7, Barealona Tel. 0% 484 73 36 - FAX: 93 484 73 41 infodgat-soft.com www gat.sgft.infe
Registrn Oficial Commigién Nacional ded Mercadp Ge Valores Passeig de Gracia 16, Barcelona

Gestion de Activos Titulizados, SGFT, 5.4,

Este informe es un complamanto a [3 informacion establecida en & follete Informativo de 3 Emision de Bones e este Fondo de Tituizacion,

Unicrenente [z informacidn compnicada

ik orme por Gestidn de Activas Titwtizados, en virtud de 1o establecido en & Follets Infarmative, se considerars valide a los efectos
de publicidad y difusion frenta a fos titulares de 1as Bonos o cualasquiers terceros,



The amourts are expressed in auros

Date of Consbitution
Issue Date
bDishursement Date

Managenant Caripany

Administrator

Guaranteed Interest C.

Interast Swap
Subordinated Lean
Lead Manager

3071142007

30/132007

Q541272007

Gestion de Activos Titulizados
Caixa Catalunva, Calxa Terrasss
Caixa Catalunya, Caixa Terrassa
Cabea Catalunya, Caixa Terrassa
Caixa Catalunya, Caixa Terressa

Managers

Qriginator f Sarvicer
Swap Guarantes

Paying Ageat

Secondary Market
Register of Bcok Securities
Depositary

Auaditors

Caixa Catalurtya, Caixs Terrassa, IP Margan

JP Morgan

Calea Catalinys v Caxa Terrassa

Caxa o "Estaivis de Catalunya
Bolsa de Valores de Bargalomna, SCL
5.C.LY, Bspaciear
Caixa Catalunys

Deloitte

Principat O ding (Unit/ Bands/Totat) Coupan Type ﬁg::‘:"e;‘;‘;:;’:ﬁ': Redemption Hoady's / S & F Fitgh
Class
p;ioritﬁerr;::g;demp. Seector Current Originai Frequency slaffe: AjZ:: Fi:f;;:a;:;w Hext Cosrent  Original
SERIE A1 100.000,00€ 100400, 80¢ Fluatirg 5,{181% 15-12-Z04% L] #aa
ESD34 1081000 100,00% 2.767 2.767 Eur 3M + (,25%  Dater  17-03-2008 17-03-2008
Senjar/ Pass-Through 276.700.000,00¢  276.704.000,00€ 15-3/6/9/12 interasts: 1453,73€  15-3/6/9/12
SERIE A2G 100,000,008 160,000, 560 Floating 4,891% 15-12-20489 Ags Aaa
ES024108101B 1006,00% 2.808 2.508 Eur 3M + 0,16%  Dake:  17-03-2008 Te b determingg
Senior/ Pass-Through 280.800.000,006€  280.800.000,00€ 15-3¢5/9/12 Interestss 142798 € 15-3/6/9/12
SERIE B 100.000,008 100,000,006 Floating 5,331% 15-12-304% £a2 4a3
ES0341081026 100, 00%: 115 116 fur 3M + 0,50%  Date:  17-03-2008 To be determingd
Merzaring / Pags-Through 11,602.000,00€ 11.600.000,00€ 15-3/6/9/12 Interests: 152526 € 15-3/6/9712
SERIE © $00.000,00¢ 100.000,60€ Floating 5,581% 15-12-2049 A3 A3
ES0241081034 100,00% 338 338 Eur 3M + 0,75% Date:  17-03-2008 To be detarminad
Mezzanneg / Fass-Through 33_80{5.000,00¢ 33.800.000,00€ 15-3/6/9/12 Interests: 1596,734 15-3/6/9/1Z
SERIE D 100,000,008 100.060, 008 Fioating 6,081% 15-12-2049 Baal Band
ESG3410831042 140, 00% 221 231 Eur 3M + 1,25%  Dabe: 17-03-2008 T b determined
Mezzaning / Pass-Through 22.100.000,008 22.100.000,00¢ 15-3/6/9/12 Interasts: 1739,84 £ 15-3/6/9/12
SERIE E 100,000,008 1060.006,00€ Floating 9, 331% 15-312-2649 & o
ES0241081059 190,00% 188 188 Eur 3M + 4,50%  Dake:  17-03-2008 To be determined

Subordinated f Due o cash

18.800.000,008 18.800.000,00¢

Raserve reduction

15-3/6/9/12

Interests: Z565,70 €

15-3/%/9/12

Tekals

643.800,000,00£

£43.800.600,00€

Option % monthly constant 0.8742% 0.9312%, 1.0596% £.1154%
s annual constant 10.0000% 1{L.6183%, 12.0000% 12.5940%
With Optian Redamption Average Iife {years} 1.27 1.24 1.18 1.1§
SERIE AL Finaf madurity 1504/ 2009 15/04/ 2008 13052009 13/03/200%
TS¥N: £50241081000 Average life (years) 137 1.24 1.18 1.55
Witheut Optia Redemption Finat madurity 15404/ 2009 15/04/ 2608 13/04/2009 15012009
Average tife {yaars) 5.39 5.22 4.58% 4.77
SERIE ARG Wath Option Redamytion Finat madurity 15/04/2016 14/01/2016 1HOTI2615 16/0472D15
ISEN: £S50341081018 Average |Ife (years} 5.65 5.48 .13 4.68
Witholst Option Redemption Final madurity 1B/07/2020 1470172020 1670472019 16/10/2028
) Average life (years) 7.18 705 682 5,72
SERIE 8 With Optfors Redemption Final madurity 15404/ 2016 14/01/2018 1707/ 2{1L3 16/ 20355
ISIN: ESO34L08E026 Average life {yaars) 841 5.30 £.08 ER-
Without Option Redernyition Finial madurity 13/01/2021 16/07/2020 16/10/2015 170772018
Average life {years) 7.18 7.05 6.82 &.72
SERIE C Yéith Qption Redermption Firial roadurity 16/04/3016 14/01/2016 17/07/2015% 16704/ 3015
151N ES0341081034 Without Opion Redermptian Average life (years} B.47 B.75 B.51 8.42
Finat madurity 171072023 18/07/2023 15/10/2022 1570472022
With Option Redempticr Average |Ife {years} 716 705 6.82 672 )
SERIE & Final madurity 15/014/ 2015 E4/04/2046 L0 16042018
18IN: ES0ad1081042 Withewt Option Redemption Average Ife (years) 299 9.3t 376 372
Final madurity 1571072036 15710/ 2036 15/10/2036 15/10/ 2038
) ) Average Bife (yeprs) £.78 5.6 £.25 6.8
SERIE E With Optian Redemption Firial madurity 15/04/2016 14/01/2016 10T R 160812015
ISIN: ESO34L08E058 Without Option fedemption Average life (yaars) 4.03 3.33 373 3.6%
tinal madurity L7704/ 2012 14/05/2002 1871072011 £8/50/30L1

DISCLAMMER: This commmurication is for inforrnational PUrposes tnly,
official confirmation of any transaction. All data and other information
The assumptions underlsying the information, inchuding structure
nat indicative of futre returnsg, The Spanish Oifering Cirnatar,

it Iz ot intended a3 an offer or soliciation for the purchase or sale of any financial instrumant or 25 an
are not warranted as b completeness or accuracy. Additlonal Information s svalaible on reguest.

and collateral may be modified from the Hme to time o raflact changed circumskances. Past performmsnca is
approved y the CNMY, is the only legally binding document Ffor this issua,




y Report, January 2008
os Titulizados, SGFT, S.A 3
Cabia Catalunya Group WE

ool

I
=

Hipttasis WaiS 000% ant WAFF ,00%.
1y Amprtigation, @t the discretion of the managemen

payment obligations avising from the honds can be paid and cancelled in full.

L Maxienwns

Weighted Average 5,6
| eeiniemere 0,0
Maximum 18,0

Weiﬁﬁted Average
|; Mimreurm
+ Mazimen

Buritior IGF Sefnestral {dia 19)
Ewritsor 1 afig

.

t company, provided the remaining balance of the principal of the mortgage foans is fess than 10,00% of the initial amownt and all ihe

Current Last 3 Last & Last 12 Histerical
amrre Manth Months Manths Months
Current Canstl?!tmn Singte Monthl
Date i ¥ I Y -
_ _ Morgaiity (spy 11134 » o 0,331 2%
SRR annual
S 2 . 132,554 - - - o
6.986 7.085 Equivalent {CPR) o% ° % 10,8193%
dutst'ﬂndiug Balance ARLEEE.FT4 AR L $24.980.603,64 £
Average Loan 85.593, 11 € 82.200,19 €
Mirsimium 327,34 € 380,05 €

Current Constitution
i Dake
1.24% 5,4752%, Cataiunya /0,07 59,26
000% 0,8000% sMadrid 8,19 0,18
0)
000 'f"‘ E;DT)O% Camuonidad Valenciana 0,58 0,49
o : ;{;m Baloares 1,36 1,80
134,18 Aragon 0,13 0,13
4
13,0 Arntdalucia Q9,19 3,18
471,85
Murcia 0,03 4,03
i Sin Garantéa Hipotecaria 37,34 37,74
0,89% Rest of Autonomous Regions 0,18 o182

Burbor 3 messs Central Anotac. Beo, Espalia 13,57% 13,87%
Eueibar & m&i& :s Central Anotac. Bro. Espafis 0,06% {,06%:
Buribgr 12 msges Central Anctac, Bco, Espafla 25,96% 25,84%
Euritrar 100 Si:'é:'nestra!i dig 10 - MBS 0, 70% 069%
Eeriar 100 +3 - Sernestral dia 15 - 1M 0, 21% ,21%
Euribar 100 40,4 Semestral dia 15 - 105 1,118 1.11%
Euribor 100 +E 75 Semestral dia 20 - 107 0,13% 0,13%
BURIBOR BOERMR), con redonden ,08% 4,08%
Tipty. Fijo i 3,68% 882%
EURIBOR ICOI0AE 05 Semestral dia 20 ,15% ,15%
ELIRIBCOR ICOE:?IMES 07 Semesiral dia 15 1,54% 1,53%
ELREBOR LOOTHTERN, 05-06 Semestral dia 20 ,10% {1,10%
Buripor 100 - FDAE Semastral diz 15 0,00% £,00%
BURIECR ICOEDT 2606 Semestratl diz 20 B,16% 1,158
Présramaos Hiphtecarios Cajas 4,32% 4,209
Pragtamos Hifstesarios Entidadas 0, 45% [, 445
Eurior 100 Sgimestral dia 20 - MBS 002% 0,02%
pibar § Afg . 0,04% 0,04%
Wibor 1C0 Sersestral - MB2 2,43% 2,40%

: 4,00% 4,03%

Préstamos Hiphtecaros Cajas TAE

Aging 'mggx.:i;‘;ﬁﬁ?e Mature ekt ining Debt to Total Debt 9 Loan to Vaiue
i Principal Interest and Others Totais Hature principat %
Lp to 30 days 580 20009087 € 147278 66 £ 43736953 € 5058 775,80 35.342.866,67 € 1,014 41,2657
From 1.4p 2 mofthg . 50 43.615,69 € 16.947,59 € 60.563,26 € 2.051.045,76 € 2.094.661,45 € 5,39% 36,5589%
From 2 1o 3 moihs. 23 35.590,07 € 17.542,31 € 57.512,38 € 1.356.289,58 € 1.398,279,65 £ 3,60% 54,1512%
totais 633 373.6896,62 C 181. 768,56 € 55546519 C 38.4648.111,44 € 38.841.807,77 € 190,000 41,541 5%

= Valuations ex:::.:iusivel\é for martgage parbcpations,

Muraher Murtgage Mature Debt . L Total Debt 2,
Aging " participations Mamrl:’-ht to %o Loan ta Velue (1
: Principal Interest and Others Totals Principal o
Lp b 30 days 1 DACE 69,09 € 69,09 £ 85.097,77 € 36.097,77 € 75,82% 50,90204%
From 2o 3 moﬁ:ihs . i 1.286,65¢€ 52648 € 1.813,44 € 2616750 € 27.4%4,15 € 24, 18% 0,0000%,
Totals -4 1.286,65 C 595,58 € 1.882,23 € 112.26527 € 113.55,32 € 100,00% 55,9020%

w1 Valuation exclsihely for mortgage participations.

DISCLEIMER: THiE cormruRication is for informational purposes only, i is not intended as an offer or solicitation for the purchase or sale of any Anancial instrument 9r ag &n
i are ot warranted as ko completaness or accuracy. Additional mformation Is avalaible on regquest.
o raftact channed circumstences. Past perfarmance is

afficial confirmatign of any transaction. Al data and other infol

The asiumgtionsiunderiaying e nformatien, including structure and collaterst may be modified from the time to time B

not ingicative 6f Buture returns. The Spanish Offering Circular,

rration

approved by the CHMY, is the only legelly Binding documant for this issue,



Lureent At Issue Date
i Notej Nomiu_gj 24 CE %a Notas Nominad o CE

SERIE A1 42,98%  275.700.000,006 13,81% 42,98%  275.700.000,00€  13,81%
SERIE A2G 43.62%  280.800.000,00€  13,81% 43,62% 280.800.000,00¢  13,81%
SERIE B 1,80% 11600000006 11,95% 1,80% 11.600.00(,006  11,35%
SERIE C 5,35% 33.800.000,00€ 8,54% 5,25% 33.800.000,00¢  6,54%
SERIE O 2,430 22.100.000,00¢ 3,01% 3,43% I2I00.000.008 3%
SERIE £ 2970, 18.300.900,00¢ 3,00% 2,92% 18.800.000,00¢ 0,000
Totals 543.800.000,00 € 6543,800.000,00 £

Reserve Funds  2,97% 18,800.000,00€ 2,92% 18.800.000,00¢

Current At Issue Oate
< fativi sutstending lasse 0, 00E 4,00&
Ci tative scutstanding Write-Of 6,00 € LnaE
C tative out: ding Write-Gff recovery 0,4 4,00 €
:2:::?’:: gmaig::g With arrears>540 days / #,0185% 0,0000%
Weighted Avarape of LTV Distribution ) 53,4129% 54,3916%

ADDITIONAL INFORMATION:

Man_agame_nt Comgsny.: Gestion de Actives Titulizados, SGFT, 5.4,
Oficial Register: Comisibn Nacional del Mercado de Valores

INFORMATION CONTENT RESPONSAGBILITY:
THE EXECUTIVE PIB?EW%TOR

¢f Fontanella 5-7, Barcelona Tel.
Passeig de Gracia 16, Barcelona

Gastion de Activos Titulizadas, S6FT, S.A.

Monthly' Report, January 2008
Het v'o'_s Titulizados, SGFT, 8.4
' {:afxa Catalunys Group

e
=NF

Gusrantead Iﬁtérest C. 4,831%
Treasury aseount {Paying Ag) 1.390.680,86 € 4, 83%
Repaymant scoount 00 £ T,00%:
Liquidity Line [Ehmit) d.004€ 0,058%

i

R

Subordivated Loan

Qo0 3, (0%

Other 2.500.000,00 & 4,85%
Amnunt of the Liquidity Line 1,00 6 8,004
Genaraliat Guarantee 2,00 € o, Qs

S R 3 S
Prircipal Gutstanding of Forbearancs
Period
Interest

Ratio: {Tulstanding FP + Interest} /
Tatal Qutstanding

0,00005%0

MNotional Principeat

i

Recaiving

T e determines

ENEE e

Paying To be datermined Fo e getermined

O3 484 73 36 - FAY: 93 484 732 41 infaat-aaft.oom weisgat,safiind

DISCLAIMER: This communication is for infarmational purpoeses ooy, it is not intended a5 an offer ar solicitation for the purthase or sate of any fingncial ingirurnant or as an
Dfﬁcsmai Conﬁrt_'nat[on af any transaction. All dete and other infurmation sre not warranted as fo completeness or accuracy. Additionaf information is avalaible pn request.

The assumptions underfaving the information, including structure and collateral may be modified from the time to tme to reflect changed dreumstances, Past performances is
not indicative of future returms, The Spanish Dffering Circuiar, approved by the CHNMY, is the only tegally binding document for this issue,





