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Tenpovies aiprasades a0 euros

Faohn Constitucitn B0FL172007 Directores Aseguramisnto IF Morgan
Faehp Bovisidn Bonoes 132007 Qriginador Catka Catalunya v Caba Terrassa
Focha Dasembolss Q5L E007 Garante del Swap

Sociedad Bastora

Adwmwinistrador

e, Tosoraria ¢ Vipo Sarantizate
Parmutas Interoses

Prestams Subordinade

faestidn de Activos TRulizados

Labva Catalunye, Uala Terrasss
Laiva Catshinya, Caba Terrasss
Caiva Satalunya, Caixa Terrasss
Calxa Catslonva, Caixa Terrassa

Agents de Pagos

Marcade Negociacidn

Reg. Contabie Valores
Depasitaric Parkicipationes

Calka 4 Estalvis de Catalunys
Solsa de Valores de Barcatons, 5CL
8.C.LY. Espaciesr

Caixa Catalunya

Eprachores

Auditores

Latva Catalunys, Caixa Torresss, IP Morgan

Deloite

. " o . Tipe Interds Ackual o Calificacidn Moody's / B
. Homndnst Clrondacidn {Unitarie/ Total) Liase Intersses Beriodo Devengado: Amorbizacitn &7 7 Fitch Thea
arie "
P 163 dias
Chdign ISIN Faotor ., i Final s § iciat
Pratacitn/ Tipo Amortizacion | Actusl Actuai Inicial Frecuencia Baser A/ 360 Frocusngia | FrOxima Actua Inicia
SERIE AL $00, 000,008 100,004,008 Wariable E0819% 18-12-2049 Aza A
ESO3A10E1000 0, D 2787 2.75F Bur 38 + (,25% Fecha:  17-03-2008 LF-03-2008
Fraferente f Poas-Theough FFE 00000008 G FHL.000,00€ 15-3/8/9/12 Inkereses: 1453734 1537649712
BERME AZG 100.000,00¢ 10,000,008 Wariable 4,991%, 15-12-3049 Aaa Anz
EEAGIGRT01E 100, % 2.808 2.808 Eur 3 + 0,16% Fecha:  17-03-2008 A detarming
Predererda / Pass Theough 280,800,000, 066 250.800.000,00€ 15-3/6/9/12 Intorasss: 342798 ¢ 15-3/8/9/12
SERIE B T00.000,00¢ 100.000,00€ Yariable 5,331% 18-12-2049 Aad Aa3
ESUR41081046 L00,00% 116 116 Eur 3M + 0,50% Fecha  17-03-2008 A dertarmingr
Merzanine / Pass-Through 11.600.000,00¢ 11.600.060,408 IB-3169/12 Intereses: 182836 ¢  18-3/6/9712
SERIE O 100.000,00€ 00,000,008 Wariable 5,581% 18-12-2048 AR A%
ERR341081034 L, (0% 338 B33 Eur 3+ 0,75%  Fechat  17-03-2008 A reterminar
Mezraning / Pass-Through 23.800.000,00€ 33.B05.000,006 EACCIETL TR ) Intereses: 1598794 1S5-HE/9013
SERIE ¥ 100,000,008 F0G.000,00¢€ Yariable £,081% 5.3 2049 Band Saal
ESGA41081043 300, 0H15% 221 21 Eur 38 + 1,25% feacha: 7032008 A detarminar
Mexzzaring / Pass-Through 22,100.000,00€ £3.308.000,608 15-34640/12 intereses: 173%.84£ (53/6/9/12
SERIEE +00.000,00€ 100,600, 00 Variable 9,331% 15-12-2049 < <
ERN34108105% G P00 188 188 Eur 3M + 4.50%  Fecka:  17-02-2008 A SEtarmings
Subordinsda / Por reguncion 18.800.080,00€ 18.800.000,00¢8 35-3/a/9012 Intareses: 2669,70¢  15-3/6/9/12

Fongo Resarg

Totales

£43,800.000,00C

B43.800.000,00C

Opeibn % tnensual consiants 0.5238% 0.7828% G.8030% 3.8742%
% anual sgquirelente 4,107 3% G, 1092%; 4.2214% 0.0000%
. o " . Vida Media {afios) 1,48 5. .31 1.37
s sie fras ;i
Bosos SERIE AS Hon sfgrcicio ameortizacion opiona Amortizacién Finat 15/10/2008 15/04/2009 15/04/2009 157042009
TSN BEUIAL08L000 R o Vida Madia {afios) 1.4% 131 1.31 137
Lary gfarnicio amartizacion oncionat .
Amortizacion Final 15/168/200% 1570472008 150452005 LS04 2009
e o . _— Vida Media {afivs} $.82 5,85 5.62 5.3%
Benos SERIE AZG von ejerciln amortizacion apcng Amortizaeién Fingl 17/04/2048 15/10/2016 1541072016 L8/04£2016
I5I: ESO341081018 . L . Vida Madia {afios) 5.93 5.92 588 5.5
Sin gjarcitio amortacitn opcionat
Amortizacin Final 18/0472023 13/01/2024 13/01/2021 18/07/2020
P enciom oo Vidda Media (afios) 8.02 7.36 7.36 7.46
Bonos SERLE B A fgicis aitorifadion opclonal Amortizacidn Final 1770472018 15/10/2016 15/ 1072016 1540472016
3 BEB . B th 2 . . 55 4
TOIN BSORALORIORE L eién oprions! viga Mg (arios) 825 .58 .55 B4
Arnrtizacin Fingl VY023 15/10/2021 1571072021 1301/203L
. . i Vida Medis {afios) B.02 736 R FLE
o (8] i3 1an f B .
Bonos SERIEC 91 SJRFCKID AMOTHZAKon opciond Amgrtizacion Fins) 17042018 1571072014 18/40/2015 150472016
: EROBA10S ‘ ; 51 : . .
IINGESOBSIOBLNG o cien opcional Vida Media {afios) 2.53 9.0t £.98 5.87
Ammortizacién Fnal 137012026 16/07/ 2024 160772024 1L I0RS
. B acibn socions: Vida Metia [afios) 8.02 7.36 7.36 7.15
e =4 & .
Bones SERIE D " sfarado amartizacibn opcions Asnatizacitn Finat 15042018 1571042016 151672018 15/04/2816
ISTH: BEEOTAL08L04 i ; ¢ . . 95
% 2 i efercicio amortizacitn sacionst Vida Media (afos) 10,50 10.04 10,00 .99
Amortizacin Final 15/10/2036 15/10/2036 15/10/2036 1540/ 2038

Este inforfie 25 un tamplerments & b informiciin sstablecida en of Folleto Informative de la Emisitn de Bones de este Fondo de Tidizacion.
Lnicaranie la nformackin comunicads por Sestidn de Activos Titulizados,

o8 pubdicidas v difusion frents & los tiulres de los Bonos o coalesguiars tercercs.

an virtud de Jo sstablecido en ef Folieta Informativo, se congiderard vdilds a fos efactos




Vida Mediz {afios)

Con ejercicio amortizacidn opaon A
4 s Amortizacion Final

Bonos SERIEE

Vida Media (afins)
Arnortizacidn Final

L5IN: ESB3A1081059 Sin ajercicio amortizackdn opcional

8.17 Tl
1770472018 15/18/2016
4.80 4.18
1G/07/2013 L7707/ 2012

7.09
AB/1072016

4.16
1P/07FE

Hipdtesis WALS (%4 de pérdica gue experimentan las Piv's susoeptibles de entrar en litigio) del 8,00 vy WAFF (Frecuencis de impage) del 0,00%..
W Amortizacian @ opaldn de la Socledad Sestora cvando &l imparte del principal pandients de amortizar de las Participacipnes Hipotecaﬂas e inferior & 1) ﬁi}”fa dalitucial v paues tas

nbligaciones de page de fos bonos puedan ser atendidas y canceladas an sy totefided,

Tipoe da préstamos

Facha de

General N
Constitucitn

Actuat

BEGmare 677 7.085
Salda Yive 592.842.996,81 £ 624.989.503,64 €
Mupdic 85.045,66 £ 88.200,19 €
Minimo 18729 E 380,09 €
[GEYS T 6.570,8581,50 € £.8374.918,11 €

e Fonderado 5,6233% 5,47520%
tMinimo 0,0000% 0,0000%
Faximo 10,0000% 10,0800%

HMedio Pondarado 133,52 134,18
pinimo 1,54 13,04
MG i 463,83 471,85

Euribor ICF Semestral {dia 10} 4,90% 4,85%
Buribor 1 sfo 38,52% 35, 24%
Furibor 3 meses Central Anotac. Bep. Sspafia 13,45% 13,87%
Eurtbor 6 mases Cemtral Anotac, Beo. Espafia 0.06%: 0,06%
Buribor 1% meses Central Anotac, Boo, Espafia 28,04% 25,84%
Eyribor 100 Semastral dia 10 - MBS 1,68% 0,69%
Euribor 100 +1 Sernastral diz 15 - 104 8, 20% 4,21%
Eurthor 30O + 8,4 Semesiral dia 15 - 105 1,13% 1,118
Furibor 100 +0,75 Semestral dha 280 - 107 0,13% 4,15%
EURIBOR BOE Anual, con rédondec §,08%: 0,08%
Tipe Fifo 8,58% 8,82%
ELRIBOR 1D IDAE 0F Semasiral ¢ia 20 2,15% 0,15%
ELRIBOR [C0 PIMES 07 Semestral g 15 1,54% 1,53%
EURIBOR ICO IHTERN, BE-06 Samastral dia 20 £, 10% 0,10%:
Euribor 100 - IDAE Semestrat dia 15 4,00% 0,000
EURIBOR I00 £OTT 2006 Semestrat dia 20 (3, 16% 0,15%
Préstames Bipotecanios Lajas 4,31% 4,20%
Prégramns Hipotecanios Entidades 0,464% 0,444
Euribor ICO Semestrat dia 20 - MB9 8,02% &,02%
Mibor 1 Afio 0,04% 0,04%
tihor 100 Semestral - MB2 2,44% 2,40%
Préstames Hipotecarios Calas TAE 4, 03% 4,03%

Qltimo mes  Ditimos 3 (itimes 6 Oitiow
Tasa Mensual o, . w G
constante 0,5238% 0,8030% %o ] :
Tasa Anual 10798 2149 . NE
Equivalente 6,1073% 9,2214% B : e :

Latalunya
Macid

Comunidad Yalentiana

Balearss
Aragdn
Ancalucia
Murcis

Sin Garantis Hipotecaria

Otras Comunidades

1,38
0,13
2,13
0,073
37,07
8,13

Mimero Beuds Verida : Dends Total
Antigliedad Participasionss Begff‘ ?&ndlenm o Duuds Totalf
Préstarmos Principai intareses y Otros Total Principal E Yo
HEsts 1 Mes 554 6488504 € 161.456,77 € 426. 345,81 £ 36.598.730,43 € 35.B63.619,47 € §3,59%
el op I Messs B4 11073872 € 5545198 € 16858870 € 5.221.225,18 4 5.331.387.87 € 12,009 :
D 2 5 3 Meses 22 A0079,12 8 17.852,39€ #2.631,51 € Fr4.235.65 € 204.334,77 £ LAY
e 3o 6 Hesss 15 35,127,884 18.736,36 € 53.864,24 € 1.064.757,34 £ 1.099.885,22 € 2AF
Totales BRe A0 832,76 € 248,187,504 BES.020,286 C 43.658.844,57 © 42,009, 777,33 C 1&&,65% G, 2420 %

o Tasacién solo &n Préstames Hipoecarios

Antigtiedad Par?&?@iﬁm&s Deuda Vencida aa;g:,:i:? :;1:;12@ f:&euu{ia Fotal
Prostamos Primcipat Intereses ¥ Olres Tokal Privcipat Yo
Hasta L Mes 1 0,00 £ 264,45 £ 264,46 £ #STR7HT L BEF3?OFC £3,00%
4 1 2 & Meoses 3 921,07 € 269,33 € 1.185,40 € 2188440 € 22.905,47 € 1683
e 3 & & Meases 1 128685 € 526,49 € 181334 € 26.167,50 € 2745415 L F0,17%
Totales 3 220,12 € 188838 T B26300C 13388587 C 136,087,584 1&9,1)3"‘&;

o Teszoidn sole en Fréstames Hipotecanios

Este informe g5 u omplemaentn a ta informacion estabiecids
Umvicanrents fa informacion aomunivada por Gestidn de Activos
e publicidad ¥ difusion frente a los thulares de los Bongs o cualesguiers tercaros,

en & Folleto Informativo de Ja Emisidn de Bonos de este Fondo de Titudizacidn.
Fiouhizados, B vrtud de o sstabiecidn en ef Folleto Informativo, se considerard vilide a s efectos



Avtusi A s emisiéa
YoBonog Mominal S a1 % Sonos HNeominal %o MC

SERIE AL & EB 27E.FORO00.008 13,81% %2,98% 276.700.000,00€  13,81%
DERIE AZG EER; Y 280,800,000 008 13,81% 43,82% 2B0.E00.000,006 15,81%
SERIE B £80% 11.600.000,00€  11,55% 1,80% 11.600.000,006  11,95%
BERIE T B 25 33 E00.008,00€ &, 54% 5 25% 33,800.,000,008€  §,54%
SERIE D B AR 20100, 003,00€ 3,.01% 3.45% 22.100.000,00€  3,01%
SERIE © N IEBMD.0M0000 0,00% 2.92% 18.800.002,00€  0,00%
Fotal H43. 800,000,080 € GAZ860.000.00 £

Fonder e Resorvs 2,00 TRE0G.000,50¢ 2.93% 18 800.000,00¢

.:g;,

isual, Febrero 2008
ivos Tiulizados, SGFT, 5.A
: frﬁ;ieﬁ::aixa Catalunya

Saldo

Eeburds

CUENTA OF TESOREREA
LUENTA AGENTE DE FAGOS
CUENTA TESORERIA - AMORTE
LM, DISP. LINEA LIQUIDEZ

57,237 498,80 €
1.3688.839,24 £
0004

8,00 €

&, 83%
4,23
0, 00%

4,00

ERVIER
PRESTAMO GASTOS INFCIALES 2E00.000,00 &
IMPORTE DISPUESTD POR LN oU0 €
AVAL ESTADC- DISPLERTO SE 0,00 €

3, B
4,53%
8,00%
0,00%

Actual & I emnisidn
Phrdidias Arurmuiades Svolutivas Q08¢ G0 €
Wirite- T Avwmnuladas [SACIES [ERS: R
Recuparaciones sobire Write-0F acemuladas [EREAE N 2,008
Ratio de morostdad: Salde Vivo Impagados>30 dias 0, 2085%, 0,0000%
£ Babdo ¥ive Totsd
?éeﬁg ;’ziﬁmaéa Principai / Yalor de Tasscidn 53,6157% 54, 15165

INEOSMATION ADTCIOMAL B

Seaipdad Gestors Sestidn de Actiwos Thulizados, SGFT, S.A

RESPOMSARILINAD CONTENIDD INFORMATIONM:

Saldo Vive Ph's pericdo e aspers

Inteveses Devengados

Ratio: (Saldo vive GE + Intereses
Davengados)/ Satdo Vive Total

Frincipal Moclonal

Receptor

A Determinar

Pagador £ Datermaingr

i of Fortanella 5-7, Barcelond Tl 3 484 73 36 - FAX: 93 484 73 41 wnfofgat-sgit.om www gatsgflinfe
Ragistro Gfickal: Comisidn Nadiena! del Mercads de Valores Pessaig de Gracia 18, Barcelong

Gestion de Activos Titulizados, SGFT, A

et iformee 85 un complements 2 B informacidn establecids an el Folleto Informative de la Braisidn de Bonoz de aste Fondo de Tiulizacsn,
Unicemante b nformanitn comunicads bor Gestidn de Activos Titulizados, en virtud de lo esteblecids an &f Polleto Informative, se considersrs valide = fos efectos

i puiticiclacd v difusidn frente a loe ttulares de los Bonos o cuslesnuiera terceros.

Interés

5, 7E7608%

A Daoberminar
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.__.i:_a'ga_i:grjya Group m% ?W

The amounts aré axpressed in auros

Drka of Constitution /1142007 Managers A Morgen

isaue Date IO/ 200F Griginator / Servicer fraia Catalorys v Calxd Torrasss
Disbursernant Date ORF13/ 2007 Swap Guarantea

HManagemant Company Grstitn de Activos Titulizados Paying Ageni raixa d’ Estabds de Catalunys
Sdeminbsiraboer Caixa Carmlunya, Caiks Tarrasss Sacondary Markel Bolsa de valores de Sarcelons, SCL
Guarantesd Interest O, Capaa Catalunys, Calxa Terrasss Register of Book Securities 5.0V, Espacisar

Tabarant Swanp Caiws Catalunya, Caixa Terrasss Depositary Caixa Catalunya

Gubordinabed Lok Lo Catalunya, Cabae Terrasss Auditors Deloltte

Laad Managar Caiwa Catalunys, Caixa Terrassa, P Morgan

Principat Dutstanding {Unit/Bonds/ Total) Coupon Type g:;:ﬁ:;‘;‘;?;‘ﬁ Redemption Maody's ’;g cﬁt P / Fitch
Class
Wioxﬁ%ﬁﬁiﬁﬁ g‘iﬂmﬂj}. ﬁ;—?g;&ti Cureent iginal Freguency B;ii: Aj:::; Figiﬂﬁz“:ﬂ“:’tv paxt Current  Oviginal
SERIE AL 100,000,008 100,660,008 Floating 5,581% 15-12-2049 Ans Aan
BSOS T000 100, 05%: 3767 2767 Bur 3M + D,25%  Date 17-03-2008 17032008
Sentar/ Pass-Through FEG.I00.000,00E 276.700,000,00€ 15-3/6/9/12 interester 145573 ¢ 1B-HG/9113
SERIE AZG 106,000, 00€ 160,000,008 Fioating 4,9291% 15122049 ¥ 5] Anp
ES341 0840 1E 150,00% 2.808 2808 Eur 3M + 0,16%  Data 17-03-2008 To be determings
Senitr /) Pass-Through 280.800.000,008 289.800.000,.00C 15-3/6459/12 Inbaregbs: 142798 € 153479712
GERIE B 00.000,00€ 0, BN, 0 Flaating 5 A31%% 15-12-204% A3 Aad
ESOAAI08L006 pREiR ¢S 116 116 fur 3M 4+ 0,50%  Data 1F-03-2008 To be detarminad
Mazzaning / Pags-Through 13, 606,000,00€ 11.66040.000,00€ 15-3/8/9/12 Interestsr 152526 €  15-3/6/%/1%
BERIE © L00.000,008 100.000,60¢ Finating 5,581% 15-12-2048 A% a3
B34 1081834 100, 00% 338 338 Eur 3M + 0,75%  Date: 17032008 To be determined
Marzanine [ Pass-Through 33.800.000,00€ 32.800.660,60C 3H-BH912 Enterests: 1596,79€ 153612
SERIE [ 100,000,006 106,006,008 Floating §4081% 15-32-2049 Baad Band
ER0341581042 100,004 a 225 Bur 34 + 1,25%  Date: 17-03-2008 T be detarmingd
Mazraning / Fass-Through 22.100L.000,008 F2.306.000,00€ 15-3/6/9712 Intarasts: 1738844  15-3/6/9/12
SERIE E 100.000,00€ 100,000,006 Floating 33N % 15-12-2049 o <
EEOAE081058 11, 00% 188 188 Eur 3M + 4,50%  Date: 17033008 Ta ba determined
Subordmsited / Due to cash 18, 8060.000,00¢ 18.800.006.00€ I5-3/519413 Intorests: 2669,704  15-3/8/9/12
Ruserye recuciion
Tobals 43 800.000,00¢C H43.800.000,00C

option 4% monthly constant 0.5238% 0.7825% 0.8030% 0.8743%
o ammaust constant B.1073% 9.1092% 9.7214% 10.0000%
e Dation Re i Averane ife (years) 1,4% 1.31 1.3 1.27
SERIE A1 i Cption Redemptian Final madurity 157102009 15744/ 2008 18/04/2009 L5704/2006
TSI ES034IDNEI000 Wil Sotion e . SKverage ife {yaars) 1.49 1.3t 1.31 1.37
HiRGIL Sptin Redempton Fira sisdurity 15710/200% 15704/ 2005 1540472009 $5A04/2009
Witk Otion & . Average e {years) .62 5.8% 552 5,38
SERIE A2G It ption Recemption Final radurity 174082018 15/40/2016 151012018 15047016
ISIN: ERO3RI0BROLY Wit Getlon fad ) Aversge life {years} 6.83 5.92 5.89 5.65
ithanit Spton Redamption Finai madurity 18/04/20323 1370173021 130177028 1640772020
h Gt " i Aorprage e {years) &40 F.36 .38 Fis
SEEIE § Witk Gptian Redemption Final madurity 17/04/2018 15/10/2016 1541072016 150472016
IREM: ERORALOBLORG Without Ootien & . swerage e {years) .25 8,48 8,88 841
Without Option Redemption Finsal madurity 17410/2023 $5/40/2021 1571072021 130072021
\With Dpsizn Red " facarsie ife (yearss 8.0z 7. 7.36 F.1é
SERTE © feh ption Redemption Final raatiurity 1770472018 1571072016 15/50/2016 150477818
ESER EROSALDBL0R4 Without Ontion fad , Average e (vears) 4.53 8.0t 8.08 587
tiout Option Redemption Finat madurity 13/01/2028 16/07/2024 16/07/2024 17F10/2023
With Ootion Redsmatio Average e (years) .02 736 .35 T
HA {4
FERIE 1 pRon Rademptan Final madurlty SFOAHE 15102016 15/10/2018 1574072035
TEEM: ESORAI0BAER Without Sntiar Ted - Avarage life [years} 1050 10.04 18.00 2.99
jinales tisd FESEET
R R Final magurity 15/10/2035 /043036 15/10/2036 151042036
Avarpge lifg (vears} 8.37 740 7.0 B5.78
. with Gotion Reder prien
SERIE B it U o Fimeel madurity 170442038 15/10/2046 15/10/2015 15/04/2006
15TH: EHOBAI6E1050 average Iifs (vesrs 4.5 4 436 4.0
Without Dption Regemption rage Iifa (years) N 16 e
Firrst madurity 16/07/2013 1770772012 PO 1P04/Z012

O}SCM}MER: This comnnnamicaton & for informational purposes only, it s not intended as an offer or splicitation for the purchase or sale of any financial instrument or as an
afficial confirmation of any transatiion. All date ang other infarmation are not warranted as to completensss or accuracy, Additional Indformation is gvalaible on requast.

The assunptions undartaving the inforsmation, gluding structure and collateral may be mgified from the tme o Hme o reflect changed droumstances, Past parformance is
vt indicathe of futira retwns, The Spanish Dfering Circular, approved by the THMY, is the only isgally binding document for this ssue,



Higdbests WALS 0,00% and WAEF 0,00%.

wy Amertisation, at the discretion af the management company, provided the remaining balance of the principal of the mortgaoe Ipans is less than 10,00% of zha:‘ i

paymiant obligatiuns arsing from the bonds ¢an be paid and cancelled in full,

Poed of Mortags Loans {Finatmg Rata)

Hanaral Turrent

Congtitution
Daie

Biurnbar 6.927
Sutstanding Balance DO2.842.995 81 €
Average Loan 85.049,86 £
[LIR T 1 et N o
Manisum 6,570,981 50 €

7.085
534,980.603,84 €
88.200,16 €
380,05 €
6.874.919,11 €

aif the

furrant tast 3 imst & Eapk 1@ -

Month Honths ¥Months Mpnths
Single Morhly g : e
k] “ -t N oy
Moronfity (Busyy  O52% 060300 % % 0758%
Anneal 6,1073%  9,2214% - % £ oa

Equivaient {CPR)

Cureant
Weighted Average 5,5233% 5475200 Catalunya 50,33
Minkmaum 8,0000% 0,0800% rMadrid 0,19
REatievens 10,0080% 10, 3300% Comunidad Valenciona 0,51
Baleares 1,36
Weighted Average 138,52 134,18 Arpghn 0,13
FEERLE 1,60 13,04 andatucia 2,18
Maximim 468,83 471,85
Murcia .03
, Ay T Sin Garantia Hipotacaria 3707
Euribor ICF Semestral (dia 10 o "
Euribor 1 8o t ¢ 35:52% 35: Py Rast of Autonomsus Regions 2,19
Swribor 3 meses Central Anotac. Beo. Bspafta 13,45% 13.87%
Euribor & mases Cantral Anotac, Boo. Bspada 0,068% 0,06%
Buribor 12 meses Cantral Anotac, Boo, Fspadia 26,04% 25,84%
Buribor 100 Semestral dig 10 - MBS 3.69% 2,69%
Buribor 100 + 1 Sermestral gia 15 - 104 0,20% 3,21%
Buriber 100 43,4 Semestral dia 15+ 105 1,11% 1:.11%
Euribor IC0 +0,7% Semaestral dis 20 - 107 4,13% 0,13%
EURIBOR BOE Anual, oon redondsn 3.08% 1,08%
Tino Fijo 8,58% 8,82%
EURIBOR ICO IDAE OF Semestral dia 20 0,15% 0,15%
EURIBGHR WD PIMES 0F Semestral dia 18 t,54% 1,53%
EURIBOR ICO0 INTERN, 05-08 Semastral dia 20 3,10% 3,10%
Euribar JCG - IDAE Semestrel dia 15 0,00%: ,00%
EURIBOR ICO COTI 2006 Semestral dia 20 0,16% $,15%
Bréstarmos Hipotesarios Calas #,31% 4,20%
Préstemos Hipotecarios Entidades 3,46% 03,44%
Euritior 100 Samestral dis 20 - ¥BY 0,02% [y
Mibar 1 ABo (1, 04%, G0,04%
Mibor 00 Semestral - MEBZ 2,44% 2,40%
Prastamos Hipotecarios Cajas TAE 4,03% 4,03%

Kumber Mortgaga Mature Debt . Fotat
Aging ?art;cépat’iag},sg Remaining Dabt to otat Dabt
Prinvipal ! iniarest and Others Totals Mature Principal i Y

Lip o 30 days E64 264,889 04 € 161.456,77 € 42634581 € 36.598.730,43 € 36.863.619,47 € B32,50%,
From 1 to 2 months 8% 110.736,72 € LEX L 166.188,70 € 5.221.221,15 € 5331957 87 € 13,09% ¢
From 2t 3 months 22 30.079,12 € 13.5582,39¢€ 42.631,51 € 77423565 € 804.314,77 € 1,82%
Erom 3 o & months is5 FRIEFBR € 18.736,36 € B3 Hs4,24 € 1.084.757,34 € 1.4099.885,22 € 2.489%

Totuls S840 440,832,736 € 248,197 .50 € H#88.036,26 £ 43.658.944, 57 € 44098, 777,33 € 2O, 0%

(i Valuations axclusively for mortgage participations.

%@%ﬁgﬁg\ i

Mumber Morigage Mature Dokt o Debit ta Fotal Debt
Aging Participations R Matiure
Pringipat Erterest sof Othors Totals Principal I 2%
ot 30 davs 1 QLO0E 264,46 € 264,45 £ BR737,47 € BE.7IF e £ 53,00%
Frorn §En 2 months i 92107 € 284,33 € 1.1B5,40 € 21.964,40 € 2290547 € 15,83%
From 3 to & months 1 128665 € 52648 ¢ 1.813,19 ¢ 2BAB750 € 27.454,15 € 20,17
Totals 3 ZEOFIZE 185838 € 3.263,00 € 133.889,87 &£ 136.087,59 € 00,009

1y Yaluation axclugively for morigage pariicipations.

HIGCLALMER: This communication is for informationsl purposes only, 14 is not intended as an offer or solicitation fr the purchase o sale of any financiad instrument or asan |
official confirmation of any rantaction. All data and ather informatioh are nob warrentet as to compleleness or accuracy. Additional information is avalsible on request.
The asgumptions underaying the information, inchading structure and oolfaters! may be modifiesd from the time to tims (o refleet changed cromsianoss. Past mrfummnm in
ot wclicativa of future returns, The Spanish Offering Circular, approved by the TNMY, is the only legsily binding dogument for this Ssus.
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Currant AL Isgue Date Balance Inberesy
% Motes Sonniviad % CE Yo Mates Mormninal Y CE
SERIE A4 42,98%  276.700.000,808  13,81% 42,98% A76.700.000,008  13,81% Guaranteed Interast C. 4,83%
SERIE 820 43,62%  IELBOGODOONE  13,81% 43,62% 280.800.000,008  13.81% Treasury account [Paying Ag) 1.365.839,24 € 4,B3%
SERIE B 08 TLB0G.860,008  11,95% 1,80% LL.600.000,00€  11,95% Rapayawent account 0,00 € 1, 009
SERIE =, 250% 23.800, 000,006 6,545, 5.25% 33.800.000,00¢ ,54% Litpurihity Line (Limit) 3008 &, 3%
EERIE 0 5,45% 23 LU, ORI, D08 3,01% 3,43% 200000008 5,01%
SERIE £ 2,52 18500000008 0,00% 2.92% 318.800.000,000 0,00%
Subordinated Loan .00 4 3,00%
Totals G4 BOD.090,00 © 645.800.000,00 < Othar 2.500.000,80 € 4,83%
Henount of the Liguidity Line Q00 € £, 0%
Resarve Pusds 2,929 18.BOM.GO0G0E 2,52% 18.800.000,00¢ Generalitat Guarantes 5,00 € 2,00%

Pringipal Gutstanding of Forbearance

Currant At Issue Drate Foriod
Cwrnulative outsianding losses 0,00 0,004 Enterast
P £ g Ratio: {Cuistanding FP + Interest} / Aar

Cumlative outsianding Write-08F 503 € 0066 Totsl Dutetanding 3.5000%

Lommulative putstanding Welte-(F recovery 3,004 0,00 €

Bringipad Outstanding Wikh arrasrs>80 days £ : = 4]

Principat Culstanding 0,2085% LU00%

Weightad Average of LTV Distribultien E3,6157% 54,1616% Motional Principal Irtoragst

Baceiving T be determined
Baying To be deferminest Tis be determingd

ADDEFIONAL ERFORMATION:
Managament Company Gestidn de Acivos Titulizados, SGFT, 5.4 ¢ Fontanalla 5-7, Barcelona Tel, 93 484 73 38 - FAX: B3 484 73 41 ifo@qat-sai.com www. gat.sgitinfe
Oficial Register: Comigon Necions! del Meroado de Yalores Prgsely de Srada 18, Barcelong
INFLEMATEON CONTENT RESPONEABILITY: estidn de Activos Titulizados, SGFT, 8.4

THE EYFROTIVE BERECTOR

DISCLAIMER: This commumniation is for informationat purposes only, 1t 18 not intended as an offer or solicitation for the purchase or 53l of any Bnancial instrument or as an

i eanfirmation of amy transastion. A date and other information ara not wesranted a8 to completenass or accuracy, Additiona! information is avalaible on request.
Thi pssumptions underiayving tha informanion, incduding structrs and coliateral may be madified from the time © tma tH refleck changed circumstances, Past performmncs is
ek indicative of future returns. The Spanish Offering Clroular, aporoved by the TNMY, Is the only legally binding docement for this issus.





