Importes axpresados an suros

Focha Constitucion 1FIORLD003 Diractores Aseguramisnts {'.aém Catai;énya, Beutsche Baok,
Fechs Emisidn Bongs LTI 2003 Trddit dgricnle Irdoser
Feoha Desamboiso 2RFO8F 03 Oeiginadar Caixg Catalunya

Sociedad Hestors

Gestion de Activos Titulizades, SGFT, SA

Garante def Swap

Administrador

Cin, Tesoreria a Tipo Sarantizade

Pormutas Inkereses
Prastams Subordinado

Caixa Catalunys
Caixa Cataiunya
ivminn Catalunye
Zatva Catalunys

Agenis de Pagos
#Marcado Negockacin

Bag. Contabie Valores

Caien o Enisieis de Catafunys
AlaF

50,0, Bspacinar

Caira Cataunys

Bepositarie Pariicipaciones

Directores Auditoras

Cama Catalunys, Deutsche Bank, Trédit
Agricels Indosouer

Dretoire % Toudhe

mawinal Circulacidn (Unitario/Total) Clase Intereses ;;’;S,ii‘gﬁi:&ﬂ AimorGracion W"ﬁf?;“ﬁgﬁ ??}if ®
Céai?;:?s:r@i Factor ] o 91 dias Firasd ) -
Prefacién /Tipo Amortizacidn | Attual Actual niciat Brecuancia Bases A7 360 frocuency | Provima Akt Trikubu
BERIE A 35.880,73¢ 1430.000,008 Wistiatie 4, 8856% FE-12-203 Aan [0
EROZAS7E 08 35 BR% FB7G 7BV EURIB.3M+D,28% Fecha: 16-05-2008 16-U6-2008
Praforante / Pase-Through 2H2.596.628 48 FHFA00.000,00€ 15-HE/H1R Intoreses: 443,15€ 154879012 AAR SAB
HBERIE & FG.213,028 00,608, D0 Variabie 5,1564% 15-12-20134 At AR
ERQ3a57a2017 FEZ1% 157 157 EURIB.AM0,55%  Pechs:  16-06-2008 16-06-3008
Mazzgnine / Pags-Through 17436944 144 15.700.000,008 18-3/645712 Interasas: 1032404 15-3/60971% AL A
SERIE O I8 21R.02¢ 100.600,008 Varialhe 5, 458% 151220334 A% A%
ERNZ4E7YER02Y P9I a0 340 EURIB. 2M+0, 85%  Fecha: 1E-06- 2008 LE-[15-1008
Mazzaning /' Pass-Throuah 26.932.4706,804 34,000 040,006 15-376/89/12 Intereses: 1092474 iB-3/679712 A #
SERIE O 0,006 100:0G0,00€ Wartabie - PRt b L Bl At
EG0E4SYRIEE - X7 127 BURIE. 3M40,95%  Fecha: 1H-06- 2008 -
Subpridinada/ Pass- Through 7,40 L2.700.000,00€ 15-3/6/9712 Entorasas: - 15-37848402 pateted 5]t

Totales

324.865.500,428

BEG.OU0.000,000

Opcitn ¥ mansual constanta ,5956% 0, 7034% 9,77 30% 1,3467%,
s anual eguivalenis £,0485% 8,121%% B BO15% 15,0057%
- I Vida Media {affos) 718 7,15 6,73 4,39
Net I <} <ty aclwle] SETIESCH D00 z -
Bemos SERIE A ? ERCR Gpiiona Amartizaeidn Pinel 16/00/2015 16/08/2018 1422018 16713/2017
IEIN: ESO345782009 o o Vida Media {afios) 7,71 7,48 7,23 4,84
Sin sfercicio amortlzacion opcona ) o . e
fenortizatian Final 15/08/2038 15/06/2028 151242028 1522003
o BgerCIe SmOrteatn ocional Wids Media (sfios) 12,02 12,00 11,28 7,49
O SECIGS aMmertizacion sreion, - - .
Bonos SERIE B b FEORN Spciona Amartizacien Final 16/09/2019 16/03/2018 1722018 $R/12/2013
BTN EEU34BFRIGLY ! Vida Madia {aflos) 13,13 13,10 12,35 B4E
Sk alercwio amortizacdn apcional . e e
Armortizacién Final 1506/ 2028 15/06/20%8 L8137 20R8 1B/13/2025
Fon efercic . s Vil Media {afios) 12,62 12,00 11,26 7,48
SOTT BIrOGTIe BMDracion opoiona . N " -
Bonos SERIE 5 Tep Amortizacion Final 15705 2015 1608/ 3018 173208 1ELE0E
TSI ESU3A5TER02E . » o wira Media (afios) 13,13 13,10 17,35 8,48
Sin giercicio amaortizacdn opcionsi . e
Arortizacién Finat 1B/06/2033 15/06/2029 152028 15/12/2073

Bonos SERIE O
ISTN ERGRASTERONE

Con elercicio amorlzacidn opcional

Hin epernicio amortizacidn opcional

Wida Medta {afios)
Amortizacién Finsd
Vida Madia {afins)
Amartizacitn Final

Hipdtesls WALS (% de pdvdida que axperimentan 1as Ph's susceptitlas de entrar en fitiaio) dal 20,00% v WARE {frecusncta de impage) del 0,15%...

a3 Amortizacitn o opcidn de e Soceded Gestora tusndo & importe oel principal pendiente de amortizar de ias Participscionss Hipotecarias sea inferior af 1%,00% el irkdsl v wocdas g
obligagiones e pago te los bonos puadan ser stendides v cancaladas en su totalidad, o en ja fecha 15/13/3018

2 inforimie &5 un omplemans &l informacidn establecids an 8 Folleto Infarmative de la Emisidn de Bonos de este Fonds de Tindizacidn,

Unicamente fa § f_grmacién comunicada por Gestidn da Activos Titulizados, en virtud de lo sstablecide en ¢l Folleto Informative, se considerard vaiids a los efectos
ke pupticicad v ditusidn Trante g los titufaves de os Bonos o cuglpsguiara terceres,




forme Mensual, Mayo 2008
Geastion de Activos Thulizados, SGFT, S.A
¥ o Laixa Catalunya

tipy o préstamos Oitimo mes  DEmos 3 Ultwos & Bltimes 12 Histdriza
meses mesas Biglandatod
Fachs de
Actusat Constitucidn Fass Mensual g ogyagn, 08986% 0,8613% V0% L3AST%
Consiante
Fasa Anual 8,8016%  8,0465%  F.8E36%  A2213%  1E0157%

Equivalanta

Mrmere 4,769 X é?
5}3!&( Wive 32680135101 € Q80 000,308,684 £
Bsehicy 8.337 98 € 81.207,63 £

Minisio 786,62 € 25.012,49 €
1 434 514 75 € 484,097, 30 €
5 Actuat cgnii?ttiién
i PFonderads 5,8707% 4, 7398% Catalunya 52,80 84, 24
T &,7380% 2, 7500% Madric 6.4 5,85
ﬁéxi%ﬁﬁ 5,7930% 6,5&{}?3%7 Comunidad valendiana F2E 6,52
Baleares Q.82 iz
Medtit Ponderado 307,08 Aragén 0,2 028
ﬁinir;’é_vo 0,58 26,48 Andaiucia .80 -
‘Wasine 285,03 351,51 o . 0,56
Navars 0,83 3,26
1,80% 0% Oteas Comunidades 03,96 .34

i 16,87% 12,06%

¢ Cajas 9,18% 9,874

; 2,38% 2,337

:najas TAR £8,65% 73,08%
0,065

- %II.EI'HQ!;Q Beuds Yencida Druda Pendiente Drewrda Total % Dewda Total/

Partivipacionsgs Vensimient: Yalor Tasacién o

Presiamos Frincipat l Intereses ¥ Olros Totat Principal Oy © A
pay 2.072,02 € 10,598,231 £ 18.671,33¢ BO18.344 58 € 5.036.416,61 £ i, B TH,1530%
27 F.ELAME 13.594,32 € 20L808,67 £ 1.944,049,28 € 135126373 € 23.82% T1,5716%
1 7 3307084 5.517,78 € D.124,80 € 495, 851,40 € BGQ.25R57 € 5,059% B1,8%04%,
e 3 af‘g Mase: & 4.181,54 € 15.188,84 £ 1437038 € BlEEE7 8R E HITEHG A2 £ 7 540 TE, 3059,
D 6 azz Mias p3 1.768,83 € 4. 730,82 € ©.499 65 € 159,743,581 £ 16L.512,84 € 1,95% B8, 3275%
“@’ abes 133 24,543,892 C 44.5320,91 € 24483 L BAZTFIFOE € BAGRIHT C 306, 05% TE, 78R

Prédatimos Hipoteraeios

I Tasa%zzéﬂ Bk
i

. Himmero Beuda vencida Deuda Pandiente Beuda Total % Deurda Total/

Participaciones Vencimients — Valor Tasacitn

Préstamos Frincipal i Intereses y divos j Total Priveipat L :
Del i G,e0g QG0 E 0,008 82,030,589 € 5903088 € 4, B0% TE,E009%
e 6 3 4,067,259 € 9.730,47 € 1LTRTI6E 354.897,20 € B55.064,49 £ 29,81% 2,7 353%
T 1 & & 2374 BE L 2541995 ¢ AU LET7, 80 & TH2.518,894 € FER.EE, VO L 6%, 25% 7R, 35190
it TERIS 1AL 3%.458,42 € H52.968,56 € 1.576.447,32 € 1.208.262.26 € A60,00% TEE325%

i FHpOteCarios

Aetual A 13 pmisitn Saldo Fntards

LY .Bancs Hominal O ME o BONOSs Mominal Yo MC

7,7T%  282.596.62948€ L1RU8% | 22E6%  787.50Q.000,00€  9,54% CUENTA DE TESORERES J0.803.876.17 € 4.61%
[ 386%  12436.4456C 18,12% |  1,85% 15700000000 779%  CUENTA AGENTE DE PAGOS 6008 0,60%
L 837% 26932426806 5759 |  400%  34.000.000,00€ 3,79% CUENTA TESORERIA - AMORTE poo e -
o, 00 0,008 0,00% 1,43% 12.700.000,00C  2,30% LM, DESP. LENEA LIGUIDEZ 0,08 € 0.00%

. EAL.965.500,42 £ S50.000.0006,00C
18.513,016,276€ 2,30% 19.550.000,00€ ”R‘:EST""‘G SUBORDINADD HEE 451%
PRESTAMO GASTOS ENICIALES G008 3,00%
IMPORTE DISPURSTD POR LIN D00 0,00%
AVAL ESTADD- DISPUESYTO BB 0,00 £ 0,00%

';ane:riner:m B Iz Informacin establecida en e Folieto Informative de ja Emisidn de Sonos de este Fondo de Titwlizacién,
Acitrivormunicade por Gestiin de Acthvos Titulizados, e virtie! de io agtablecids en sl Follsto Informativo, se considerara valide a los efectos
idins frahite @ Jos titulares da los Banos o cuBiesquiera teTCers.



Haldo Yive Ph's pericdo an espara

Aactual & ba emision

Intergses Devengados
Bérdides Acunmuiades Evelutivas 1LLF2R 74 L G40 €

Ratie: {Sakds vive BE + Interasss
A it~ 0T Acumulados 0,08 £ 8,004 Prevengados )/ Salde Vive Total
Recuperaciones sobre Write-08f acumuiadas 8,00 on g
Ratin de movosidad: Saido Vive Impagados> 94 dias 0,6055% 0,0000%
/ Baldo Vo Totat
teney onderada Principal / Valor de Tazacién 74,0157% 86,7038% princigal Notions! repeds

& Detgrminar £ 5941y

Recepior

Pagador A Dexterminar B Detedmiinar

INFORMACION ADICIONAL EN:

Suciedsd Gestora: Gestidn gp Attives Tiuiaadas, SGFT, 5.4, o Fortaraiia 57, Barcalons Tel. 93 484 73 38 - FAX: 93 484 73 41 infoBgat-sgit.som  veenw,gat.s0ft.info
Ragistro Ofical Comesidn Macionat del Mercado de Velores Passei de Srdcia 18, Barceiona

RESPONSABILIOAD COMTENIDD INFORMACIDN: Gestibn de Activos Tiullzados, SGFT, 8.4,

EL DIRECTOR EYEQUTIVO
) /.v"‘w_"‘"'%,\

?ste rfoeTnE By corpiarant 8 lo informacidn establscids en o Folleto Informativo de la Emisin de Bonos de aste Fonds de Titulizacon,
Unscamer_\te ta szgrm;&«;fm cormumcata por Bestion de Actives Tigulizados, en virtud de o sstablecids en o Folleto Feformativa, s& considerard vahde @ og sfectos
e publicidad v cifusion frente 2 tos thulsres de los Bonhos o cuslasquiens Tereerog,



Fhe amounts are expressed in seros

Date of Constitution LTS E003 MEAnRYErS Caix Cavaluryy, Daitsche Banky,
Izsue Date 1G9/ 003 ordiy Agricie Indsuey
DHebursemant Dete 2E0G/I003 Setginator / Servicer Caidn Catalinya

HManagament Company Gestion e Activos Titulizados, SGFT, 5A Swap Guarantes o -
Administrator Caa Catalunye Paying Agant Cabes ¢ Bstaivis de Cataluttya
Gunranteed Interast . g Uatalunys Secondary Market Als¥

Interest Swap Catea Catahinys Register of Book Securitiss S0V Bepaciesr
Subordinated Loan Calxa Cataiunya Daposiiary Caix%t Ca%a—i:myi A

Lead Manager Caixs Catalunya, Deutsche Bank, Cradit Auditors Defoitiz & Touthy

Agricole Indnsuez

Principal Outstanding (Unit/Bonds/Total) Coupon Type P ees 4 Redamption Meody's /& &P/ Fwh
Class 21 days . . I
;,,g{,ritg%gﬁﬁ gﬁ.{i&mp. %::&T Current Originat Froquency Bage: A7350 F‘;f; ;if::iw Hewt Carvent  Oviginad
HERIE A 33,880,736 00,000,008 Fioating 4, 888% 151220034 A Aan
EBNRYSTR2L0E 15,88% 7878 FAaRE EURLIS. 300, 268% Date 15-086-2008 15-06-2008
Seninr 7 Pass-Through 282 GRE.GITARE FEEALGO00,00¢ 15-BIBFGILE Intorests: 443,15 ¢ 153670510 Al ARA
SERIE B FR.213,02€ 100,500,608 Floating 5,155% 15122054 fal Bai
ESD3487BR0LT 78,31 % 157 157 EURIB.AMGU,55%  Dater 186-06-20G8 LE-O6-Z00E
Mazraning /. Pass-Through 1Z.436 444,144 TEF00.000,00€ 15-37840412 Tmterests: 1032406 15-3/8/8/1% Ak £
SERIE O FH213,028 360,000,608 Fioating 5,456% 15122034 AL A3
EEOIELTRI0IE FEpAL 344 40 EURIB 3M+0,85%  Date: 1&6-06-2008 18-08-2008
Mezzaning/ Pass-Through 26,932 426,808 34 000,600,006 15-37655712 Interasts: 109247 € 1538597012 L B
SERIE U 0,608 100.000,60€. Fluating . 15125000 Baai Aza
LS0345783633 0 550 127 127 EURIB 3M4+0,85%  Date: 16-06-2008 -
Sutordinated / Pass-Through 8,0E 1 TO0000,008 153659513 Trsterasts: - 15-3/8/6712 BES BEG
Totals 321.903.500,420 B50.000. 000,008

,6866% 0, FUB4% 0773 0%

s
Opstion o) " monthiy constane £,0465% #,1213% 5,8916% BN

o4 annual constant + ° g A a5 “ 15,03157%

With Qption Redemption Averags tfe (ysare) 16‘;;2"19 Iﬁ;‘G;; "5’ b ; @iﬁ 17

SERTE A Final madurity #0820 /2015 1P 2F0018 16/1242013
ISIN: EGO3457B2009 Average e fysars) 2,71 7,66 7,25 5,44

Without Tiphion Redempsion Final madurity 15F06/2029 ESFO8/202% 15/ 13050 VBT 02E
swerage life (yeare) 12,02 12,00 11,28 7,49

SERIE B With ptian Pedemption Finat madurity 1670972009 18/08/2019 1771272048 1671272013
BTN ESOBASPRIULF Swerage e fvaars) 13,13 13,10 12,38 B A8

Without Qption Redemption Final madurity 1E/GR/ 02 £5/06/2029 1571272028 1513023

With Gption Redemption Avarage e (vears) 16};2::;119 ‘61;29}2?’359 17;11”;2;18 15,1:::;;@:2

BERIE [ Finat madurity 23 1 3 2 7 TEAL RS 2010
ISIN: ESBI4STRI02S _ averaga fife [years) 13,13 13,10 12,38 48

Without Option Redemptian Final madurlty 15/0s/2022 15/0672028 IB/12/ 2028 181272023

Avarpge life {yagrs)
Final madurity

ISIN: ES0345TR2083 Avarage life Tyners) - - -
Withaut Option Redamption

SERYE B With Option Redamption

Finatl raadurity

Hipotests WALS 20,00% and WAFF [,15%.

3 AMOITIRALGN, At the ciscretion of the management company, provided the remaining balance of the principal of the mortgage loans 5 Iess than 15,004 of the inifal amount and all the
amyrnent ciligetions arising from the bonds can be paid and cancelled in full, or in 1571378018

DISCLAIMER: This communivation is for informanonal purpises only, it is ot intended a5 an offer or solicitation for the purchass or saie of any financisl instrement or 48 an
official confirmation of sny trensaction, Al data and sther Information are not warranted as t complsieness o acouracy. Additiohal information is avalaible by requsst,

The assuraptions underkving the infarmation, including stricture and coltaterst may be medified from the time £o tme to refiect changad circumstanses, Past performance is
rt indicative of future returns, The Spanish Dffering Groular, approved ty thig CNMY, is the only legally binding document for this ssue.



orithly Report, May 2008

an

Pool of Mortage Loens (Flosting Rate}

Lurrent Lagt 3 iast g fast 1% Historicat

-~ Month HMonths Haonths Manths
Current Loastitution prap——e—
pave Single Monithly T - o 5, PP

N o Morgality (5M8) 1, i U, G36H% T 581 3% 0, 7034%, 1,346 7%,

Annuat o 4, o, g g 3 by Ed y

. g o atr Equlvalant (CPR) B H5916% 8.0465% 76526 B,1213% 19,0157 %
Cutstanding Balance 36.801.351,01 € 850,000,308 84 £
Avarage Loan B3 E7E6 € BL.20F 634
Minium 7BE,62 £ 2501748 €

43461875 € 484,097 30 £

Constitation

Current
Bt
_ 5507 4, 7305% Catalunya H1.80 Bo s
Bhimdun 4,7 380% 2, 7500% sadrid &, 40 5,85
. v g, s L7
Braignin 68,7930 £:5000% Comunidag Valaociana 7,45 .31
Balesres 9,52 0,59
hted swerage 307,09 Aragfn 0,22 0,28
e G 5k ;
g;nne Ay 0,8 26,48 Andatucis 0,89 0,86
Marirmumn 285,03 151,51
) . Murcia 50 0,88
Mavarra 0,33 3,26
2,02%

; ;, 3 3G T

12.06% ftest of Auonomous Regions 9,39 0,3

by ety Cajas ?,18% 9,67%
i E 3,39% Z,93%
i carigs Lajas TAE 68,65% 73,08%
Ti CiATRE Q,06% 3,04%

bar Mortpage Maturs Debt .
;ﬂ:icip&tiu?%ﬁg Bemaining Debt to Yotal Debt Fy Loan ta Vaiue o)
: Princips! ! Interest and Othars Totats Matare Principal o
Lip to T 8.072,02¢ 10,569,321 £ 18.671,33 ¢ G018 344,59 £ S026.418,61 £ 0L B4 TE A0
From 27 F.214,85 € 13.5%94,22 € 2080887 € 1.844 043,28 £ 1951.283,73 € 2362 T1876%
Fromm 7 B30T 084 5.B17,73 € ©.124,80 £ 496,951 45 € B00.258,687 € & Dh% 1, 45049%
From & 4,181,548 € 10.188,84 € 1437038 € 61263788 € GREO6Y 42 € 7 54%, V6, 30509%
Eror : Z 1.768,83 € 4. 730,82 £ 6.499,65 € 15874381 € 161.512,84 £ 3,550% BE,377RY
32 24,543,892 ¢ 44, 530,91 £ 247483 ¢ B2ZLFIEOSC B.AGAR0H7 C 00 00% FH, FAERY,

for mortgags paricipations.

! )
ﬁﬁmhgr_@%m:tgaﬁe ature Debt Ramaining Debt to Total Deby T Loan 1o Value o)
Participations Matur
Pringipat Interest and Others Totals s Pringipat %
Frogr 4,00¢ 0,08 € Q0 € 59.030,88 € 25,030,498 € &, 507 75009 %
2057, 20 € 9.730,47 € 1379776 € AR4. 807,204 358.964,4% € 25,83% F9,7383%
From ¥ yeirs & FR3 4T EE L 2541995 ¢ 49,167,680 € 76251894 € TEG.2E8,78 € 85, 28% 78, 3819%
%4 27.815,14 £ 35,159,482 C 5296558 C 1.176.447,12 C 1.204.262, 26 € L00,00% ¥6,53T5%
o morigage partitipations.

Lurrant At Issue Datg Balance Toterest

Y Mota fdorrinal 9 E Yl Notes Mominal o CE

B,70%  ZBREOBGIGIBE  17,58% §2,66% 767.600.000,00€  B,64% Suaranteed Interest C. 23.800.826,17 € 4.4 z; '

L 3,58% 12,436 444,146 14,10% 1.85% 15.700.000,00€  779% Treasury aceoant {Paying Ag) 6.00E 01,00%

8a7Y 76932426806  575% 440% 34.000.000,006  3.73% Repayment acoount 0606 0,00%

- 0,U% 5OUE 0.00% LA9%  AZT0000000C 2,30% Liguidity Line (Limit) 0,00 ¢ 2,00%

121.965.500,42 € 850.000.006,00 €

e 18.513.01627 230%  19.550.000,00€ Subprdinated Loan 15.203.183,95 € 461

; Otk 0,00 € T1,000%,

Amount of the Lipuidity Line 0,00 € 2,00%,

Genaralitat Guarantes 3,008 0,60%,

erhmuiiication js for informations! purposes anly, €15 not wbanded 23 an offer or solicitation for the purchasa or sade of any fnandial Instrument or &3 an
of any fransaction. Alf dats and vther information are oot warranted 25 to completeness or atturacy. Atditionad information © avilailde on regtbest.
dsriayving the informiation, incuding structure and collatersl may be radified from the time to time te reflect changad croymstances. Past parformance &
e retirns, The Spanhish Offering Cireular, approved by the CNMY, s the only jagally binding document for this gaue.



el
Principat Dutstanding of Forbearance 38RG.VER T €

¥

Currant Al Issua Date Pariod
Cumpiative cutstanding lossas 11728746 8,00 € Intersgt 82,288,864 €
; : S " i Rastio: {Quistanding FP + Interest) / 1 2ienis
Lumuistive oulstanding Write O GO0 L oo g Total Dutstanding
Cumuiative owtstanding Write-OFf recovery (R 400 €

Fringipal Guistanding With arcesrs> 20 gays / 050859 o000
Principat Gutstanding e !

Weighted Average of LTV Distribution () ¥4 0157 86, 7118% motional Princigal Erberast

Reveiving T b detgrimingd

Paying Ter e dhparoiine To e datarmined

ADDITIONAL INFORMATION:
Managenent Dumpsmy Gestidn e Actives Tholizados, SGFT, 5.8, o Fordanelis -7, Barcelone Tel 93 S84 73 26 - PAX: 93 484 73 41 infodbgab-seftoom www gat.sgftinfy
Oficial Register: Comisidn Naciana! del Mercadn da Valores Pagsely de Gracis 18, Barceinna

INFORMATION CONTENT RESPONSABILITY: Gestidn de Activos Tiulizadns, SEFT, S.4.

THE EXECUTIvE DIREET

DISCLAIMER: This commurication s for informational surposes anly, it is not intanded a8 an offer or sohciatian for the purchase or safe of any financial nstrament or &g an
atficial sonfirration of any transaction. Al data snd other informeation ars not warrartad a5 10 complsteness or soturaty. Additional information is svalaitie on request,

The sssumprions waderlaying the infarmation, inclucing steucture and collateral may be rodified from the tima to Sme to reflecs changed creumsiances, Past performance is
oot incicative of futire retuns. This Spanish Offering Crreuler, approved Ly tha TNMY, is the only lagaily binding docuraent for this issue.






