Teforme Mensual, Julic 2008 Mﬁ; %
ros Titulizados, SGFT, 8.A

Sroapo Cabia Catafunya w? F

Importes axpresados an euros

Facha Constitucion 30f1172007 Directores Aseguramisnto I pigrgare
Facha Emisidn Bones Z0/1E/2007 Originadar Caizy Cataierya v Ogiea Teerpssy
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" Tipo Entevés Actual i Calificacidn Moody's / §
Rominal Cireulacidn (Unitario/Total) Clase Intereses Pe?;: do Devengade: Armortizacion &P/ Fiteh mﬁa
Serig .
91 dian N
Codigo ISIN factor - Firal P Avkuai Iniciag
Pralacian/ Tipo Amortizacidn | Actual Actual Faicial Frecuencia Base: A/ 360 Fresuenca = Troximz
HTRIE AL 78,200, 30¢ 100,000,006 Wariable 5, 208% 15-32-7049 B Aza
ESQR41081000 FB8,20% 2787 2,767 Fur 3M + 5,25%  Facha: 15-09-2008 15-08-2008
Preferante / Pass-Thraugh 216.380.230, 106 276, P00.000,00¢ 15-3/6/9/12 Intereses: 1329458€ 15-374/4/12
SERIE AZG 100,000,060 100,800, 40 Wariatle T 118% 15-12-2045 AGE Aaa
ESR3£1481018 100, A0% 2.508 2.808 Eur 3M + 3,16%  Fechas 15-09-2008 A deterrenar
Prefergnte / Pass-Through 280.806.000,008 ZB0.800.060,00€ 15-3a0012 Intereses: 1293,72¢&€  15-3/6/97132
SERIEB 31004.900,00¢ 100,000, T Variatle ,458% 15-12-204% Agd A
ER0341081026 100,00% 118 116 Eur 3M + 2,50% fFecha:  15-09-2008 A determinar
HMezzanine / fass-Theough 11.600.500,0a€ 13.600.400,00C 18- 3f6/59/12 Entereses: 137966 € 15-3/6/8712
SERIE C 10 000,00€ 100000008 Wariabie 5. 708% 15-12-704% Al &3
ES0I4i081934 104, 00%, 338 338 Eur3M % 0,78% Fecha: 13-09-2068 A cererming:
Mezzanine f Pass-Through 33.BO0.000, G0€ 33.500.000,008 18-3f8/0712 Intereses: 144286 €  15-3/6/9712
SERIED 1G0.604,008 100,000,006 Wariable 6, 208%, 15-12-2040 Baz® Bax3
ERJ341081047 100,00% 221 421 Eur 3M + 1,25%  Fecha: 15-09-Z200a A determingr
Suleroinada / Fass-Thraugh 32,100,004, 508 22.106.000,00€ 15-3/849r12 Intereses: 1960,24 €  15-3/6/9/12
SERIE B 106000, (0 100,000,400 Varialile 9, 458% 15-312-2{48 < T
ES0341081G58 100,005, 188 168 Eur 3 + 4,50% Fecha: 15-09-2008 K leterminar

Equity / Por reduccion
Fondo Regerva

18.800.000,008

18,800,000, 008

15-3/6/9112

Intereses: 390,77 €

15-3/648/12

Totaies

S83.480.230, 10

6432.841HL000,00€

Gocion o) U mensuat canstante (.4360% 0.5709% [eR xS LT 0.8%24%:
% anual sywivalente 5.1078% 6.6394% 7.3716% .0000%
o o . Widp Media (afios) 1.56 1.45 141 137
Bonos SERIE AL Con sjercicio amartizacién opeianal Amortizacién Final 15/10/2009 16/07/2008 16/67/2003 16072008
BSIN: ESOIMIOBIOND [ L racion oocions Vida Megia (fios) 156 1.45 1.41 1.3%
’ Amertizacion Final 1S/10/2009 16/07/2009 1B/07/I00T L8/07009
con erer e eocions] Vida Media {afios) 6.95 6.4t g.18 597
Bonos SERIE A2G O SIS0 AMARizACon Gpcions Amartizacion Final 18/10/2018 13/01/2018 1910772017 1800/ 2017
ISEN: ES0341081018 . » oo . vida Media (afios) 7.32 670 5.48 6.25
Sin gjercicio amartizacion opcional . S
Ambetizacin Final 16/01/2024 15/10/2022 150472022 15/10/3021
o o Wirla Madiz {afios) 8.25 .00 771 758
Boros SERIE B Can agereicio amartizacian opcionat Amertizacian Final 16/ 1072018 13/D8/2018 18/07/2017 150472017
ISIN: ESO341081026 R i . Yida Media {afios) 9.47 9.26 a.00 5.84
Sin ejercicie amertizacién opcional .
Asmartizacion Fial 1E/0772024 18/04/2023 14/04/2023 1B/ a2
. - o Vida Hedia {afios) 2.25 8.00 7.71 .59
Bonos SERIE C o ejertitic amartizacion opcional Amartizacién Fingl 16/10/2018 13/01/2018 18I0V 2OLY L5/ I
ISIN: ES0341081034 N o vida Meadia (afios) 9.72 .58 2.35 522
Sin ejarcicits amortizacidn oacional . s
Amortizacion Final 14/01/2027 160772025 35/04/2005 1801/ 2528
o o Vida Media (afios) 8.25 2.00 7.71 758
Bonos SERIE I Lon eercicie amortizacion pcionsl Stmortizackn Fiaal 16£10/2018 £3/D1/2018 LTI 1510447017
1SEN: ES0341081042 o _ . Vida Media (afos) 10.71 10.58 10.34 1020
$in gjerticio amortizacion dpcional . \
Amartizacion Fnal 15/20/2038 15/10/2036 1H/46/ 2030 15AGFI036

Este mforme e3 un complementn a la mformacian es
Unitaments 1 informacién comunicada por Gestign
de publicidad y difuskin frente & fos titulares de las

tahlecida en ef Folleto Informative de la Emisidn de Banos de este Fondo de Titulizacian,

de Ackivos Titidizados, en vietud de io establecidn en =f Folleto Informative, se considerard valida a los efectos
Bonos o cualesauiena terceres,



Con ejercicie amortzacion apcional

Bonos SERKE E
ISIN: ESQ34108105%

Sin efercicio aMorkizacion spcanal

" Informe Mensual, Julic 2008
Activos Titulizados, SGFT, S.A
B Grupo Caixa Catalunya

vida Media (2R05) £.54 797 ] 746
Amortizacion Finat 16FE0/ 2018 1370172018 1B/G7F L7 1510472017
vida Media {afios) .05 4.57 4,54 4.3%
Amortizacibn Final 15/10/2013 16/04/2013 15/572013 16/ 202

Hipstasts WALS (% de pérdids que exparim

oy Aroriizacion @ ppcidn de fa Sociedad

entan las Ph's susceptibies de entrar en Sbigia) del 20,00% y WAFF (frecuencia de mpago) det 15,00%,.
Gestora cuancs e importe dal principal pendiente de amortizar de las Participaciones Hipotecarias $es @feviar 2l 19,00% del inicial v todas fas

shiigaciongs de pagl e los bonos puedan ser atendidas y canceladas an su totalidad.

General

Actaal

Namers B.645
Salde Vivo SE(875.765,51 €
Medic 8 285,91 €
Minimo 156,02 €
Maxime £.263.021.50 €

Gitimos 3 tHtimos 6 (itimoes 32 Histdrlca
Facha de n
Constitucion Tasa Mensual o i N
Constante ,63168% 0, 43605 3, 4601%: o 0,5709%,
Tasa Anuat N i

7.085 Emuivaiente  O4i8%  53078% - 5,3838% L €,6394%
524,389.603,64 €
80.200,19 €
380,09 £

.874,918,11 €

Actuai Fecha
. Constitucicn
Medio Popderado 5, 7937 % 5,47592% Cataiunya 52,40 59 26
Minimo 0,0000% ,0000% Madrid a.20 0,19
Maximo 20,0000% 10,0000% Corunidad Valendana 9,54 3,40
Baleares 1,43 1,80
Medic Pondaradn 132,03 134,18 Aragon 0,13 0,13
Minirmo 0,49 1304 .
s 463,80 470,85 Andalicia 2,24 18
Murcia 2,03 $,03
Sin Garantia Mipotacaria 34,896 37,74
Eurifice 1CF Sermestral (diz 10} 3,83% 0, 89%: _ .
Euriior 1 afio 36,964 45,24% Otras Comunidades €20 ¢18
Euribor 3 meses Central Anotac, oo, Espafia 12,62% 13,870,
Euribor & meses Cerdral Anptac. Boo. Espafia ,05% 0,06%
Euribor 12 meses Central Anotac. Bop. Espafia 26,31% 25,84%
Furbor ICG Semestral diz 10 - MBS ,63% 13, 69%
Eunbor (C0 +1 Semestral iz 15 - 194 0,1%% 0,21%
Buriiar B00 +0,4 Sernestral dig 15 - 108 1,04% 1,11%
Euribar 1C0 40,75 Semestral dia 20 - 107 0,13% 0,13%
EURIROR BOE Anugl, ton radonded 0,08% 0.08%
Tipo Fijo 7 oEn 8.82%
ELIBIROR IGO0 IDAE 05 Semestrat dia 20 0,16% 0,15%
EUREIBOR JCO PIMES O7 Sermestrat dia 15 1,51% 1,53%
ELURIBOR 0O INTERM, 05-06 Semastral dia 20 0,10% 0,10%
Fyribor IC0 - IDAE Semestral dia 15 0,00% 0,00%
ELHRIBOR ICO COTI 2006 Semestral dia 20 0, 16% 1,154
Prestamos Hipotecarios Cajas 4, 17% &, 20%
practamas Hipotecarias Entidades ,47% {1, 44%
Eurihor 00 Semestral dia 20 - MBY 0,01 % [,020%
M 1 ARD 0,04% 0,04%
Mibor 100 Semestral - MB2 2,400 2,400
Pristamos Hipateczrios Cajas TAR 4,15% 4,03 %

N 9 2] neid: .
Ardigliadad Part}cig:aigonas Sada venae Beuda Pendiente Deuda Towl o Deuda Total/
Prastamos Principal Intereses y Oros Totat v . Principal o Valar Tasacion i
hasta 1 Mes 559 FFe.28703 € 204,035,601 € SRO.322.64 € 45,718 732,80 £ 45095 (19,85 £ T4, 35% a4 3887%0
Do 12 2 Meses 102 137.3%9,52 € 101.693,50 € 239.033,02 € 9.940.125,86 € 10.077.465,38 € 16,25% 58,3215%
D 22 3 Mases 51 102.003,02 € 53.090,36 € 154.093,38 € 3377817,99 € 3.478.821,01 € 5,61% 51,0955
Da 5 a6 Moges 27 FER TSN F R 50.161,16 £ 123.282,088 € RAFIZTTIGE 2346 400,88 € 3,79% B, 16339
Totales ¥ 687. 754,29 € 408.980,63 € 1.096.731,92C £1.309.955,91 & £1.997.707,28 £ 108, 00% 47,3280%

i Tasacitn solo € Préstamos Hipotecanios

£ste inforne es un camplements a 12 informacidn establecida an &l Foltat Informativa de ta Emisién de Bonos de este Fondn de Titulizaciin.
Unicamants 1 informacién comunicada por Gestion de Activas Titulizados, en virtud de fo establecido en ¢ Follebs Informativa, se considerard valida a los efectos

de publiviiad y Hfasién frénte a los titulares de lgs Bonos O cualesguiers terceros,
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. Nimero Deuda Yenrcida Deuda Pend o Dasuda Totat %% Deuda Total;
Antigliedad Parkicipaciones Vencimiente - Vator Tasaciin o
Préstamos Principat Intereses y Otros Total Peincipal l e
Hasta t Mes 2 346,38 € 38,75 € 38123 € 1942438 ¢ 1977076 & G, 0% CE ZHFC
De 12 2 Mages 2 2,12 € 662,66 € 04,78 £ 140,872,923 € 141.175,05 ¢ 2,i6% BB IR
De I a3 Meses 5 1.220,65 € B9Z2,87 € 2.113,52¢€ 186.705,36 € 167.926,01 € 2,88% B AF6IY
De 3 a2 & Mases 7o 169.885,02 € 565.261,08 € 235.148,10 € 3.085.6440.18 € 3.856.554.20 € 29,063 A SUR T
De 6@ 17 Meges A TRETE MM L 37,395,043 € 116, 370,97 € 2.245454,30 € 2.324.43),24 € A%, 6% EERG RO
Totales 125 250,730,145 & 104.246,39 € A54.976,50 € 6.279.106,15 € 6.528.836,26 € 100, G6%: 44,62 25%

5 Tasaciin solo 20 Préstamos Hipoterarios

Actusl Al emision
Paflonos Nominal % MC % Bonos Nominal S MO

SERFE AL E7,08% 216.3680.230,106  15,28% 42, 98% 75, FOL.000,008 13, 81%
SERIE ARG HE,13% 280.000.000,00 15,28% 43,62% 28C 800,000,006 13,81
SERIE B 1, 9% % 1600000008 13,23% 1,80% 11.600.000,008 11,95%
SERIE © 5,79% F3.803.000,00¢ 7,240 5, 254%, 31.800.000,00€ 6,54%
SERIE D 3,7%% 22,500,000, 00 3,.35% 343% 22.100.000,006  3,015%
EERIEE 322 15.300.000,00 0 00% 2,920, 18.800.000,00¢  (3,00%
Total 583.480.230,10 C 6432.800.000,00 €

fondo de Reserva 3.22% 18 800,000, 50€; 2.92% 18.800.000 90

Salda

Trtarés

CUENTA DE TESORERIA

CUENTA AGENTE DE PAGOS
CUENTA TESORERIA - AMORYIZACION
LiM. DISP. LINEA LIQUIDEZ

S S

PRESTAMO SUBORDINADD

PHRESTAMG GASTOS INLCIALES

IMPORTE DISPUESTO BOR LINEA DE
LIQUIDEZ

AVAL ESTADG- DISPUESTO SERTES AL ()
Y 52 (G}

F6.401. 386 43 £

4§, 56%
4590726 5,98
LESE 3,00
OD0E 0%

[ERCIEN
G4 7 GHT,EF £
0,00 £

O
&, Si%e
4,004

4,008 0,08

Actual A iz amigion
Pérdidas Acumuladas Evotutivas 9,008 Q.00
Write-Off Acumulados 7448432 € 0400 €
Recuperacionss schre Write-Off acumuladas 000 £ [R1ER R
Ratio de morugidad: Salde Vivo Impagados>90 dias 161139 {1, U
/ Saltto Vivo Totad ) !
:zd‘;s‘ar)l):?deraﬂa Principal / valer de Tasacion $2,6156% 54,1916%

Facha

Namero de derechos de crédito adquirides

Principat derechos ge cridite adicionales

F.1 Feiom

Humers de derechos de crédito adguiridos

Printipal derecios de crédito sdicionates
Foxi isirid

vencimi ar v r.

INFORMACION ADICIONAL EN:

Sociedag Gestsy: Gestion de Activoes Tusvados, SGFT, §.4.

Registro GRGial Comision Nacional del Mertado de Valores Passeig de Gracia 16, Barcelona

RESPONSABILIOAD CONTENID( INFORMACION:

Gestidn de Activos TiRulizadas, SGFT, 5.4,

Saldo Vivo Ph's periado en espera

Intereses Devengados

Ratio: (Saldo vivo GE + Interesas
Devengados)/Satdo Vive Total

Principal Nocienat

Recephor

A Detarminar

Pagadaor A Deterrminar

of Fortanella 5-7, Barcelona Tel. $3 484 73 36 - FAY: 93 484 73 41 infodigat-coft.oom  wirw.gat.saft. o

Bste sfarme et un complements a la formadién establecitia en e Follato Informativa da 1a Emision de Bonos de ests Fondo de Titulizacisn.

Uricamente la informacién comonizads

par Gestion de Activos Titulizades, en virtud de in establecido en el Folleto Informative, s conslderard valida a les efectos
de publicidad v difusion frenie a los bitulares de los 8oncs o Cuatesouiers tercaros.

& BB AT

A Detravnar



The anmousnts are expressed in euros

Date of Constitution
Issue Date
Disbursamant Date
Management Company
Administrator
Guarsnteed Interest €,
Entaerast Swap
Subardinated Loan
Lead Manager

2041272007

3041173007

Q571272007

Gestidn de Activas Titulizados
Caixa Catalurys, Caixa Terrassa
Caixa Catalunya, Caixa Terrassa
Cawea Catabunya, Caixg Terrassa
Caixa Catalunya, Calxa Terrassa

Managers

Originator f Servicer
Swap Guaranies

Paying Agent

Secontdary Market
Register of Book Securities
Depositary

Auditors

Monthly Repart, Juty 2008

Catxe Catahunya Groug

IF Morgan
Zaixa Datalurys v Caiva Tareassy

Caxa o Estalvig de Catalunya
Bolsa de valores de Barcginna, B0,
0LV, Espaslens

Caixa {ataturya

Deloitte

Uaixa Catalunaya, Calxa Terrassa, I Morgan

Principal Outstanding (Unit/Bonds/ Totat) Cougon Type o Coup Redamption Mondy's / S &P/ Fiick
Class at days ) : .
priorit:rﬁz:;gzaemp. Faceor Current Original Freguency Base: A/ 360 F‘gféﬂbt‘::?;:rw Mext Currans Origleat
SERIE &1 78,200,306 100000, O0E Floating 5 208% 15-12-2049 Ang AE
EG0341081000 T4, 20% 2.767 2,787 Eur 3M 4 0,25%  bate: 15-09-2008 15-08-2008
Senivrf Pass-Thriugh 216.380.230,10¢ 276.700.008,00€ 15-3/6/9/12 Enterests: 020,48 €&  15-3/&{5/12
SERME AZG 100.000.00¢ 100.000,00€ Floating T 118% 15-12-304% Aag Fan
ESQA4108101% 100,008 2.308 2,808 Eur 3M + 0,16%  Date: 15-00-2008 T fe determvinad
Senior{ Pass-Through 280800000, 06 280.500.003,00¢€ 15-376/9512 Interests: 1293 72€  15-3/8/%/1i%
SERIE B 100,300,008 100.400,00€ Floating Z,458%, 15-12-304% Aty &3
ER03417381026 103,00% 116 1id Eur 3¢ + 0,50%  Date; 15-04-2004 7o he determined
Mazzarina / Pass-Through 11,600,008, 00 11.600.000,00€ 15-3/6/2/12 Interasts: 137966 €  15-3/6/9/42
SERIE 00,000,008 100, 000, 00E Fleating B, 70A%: 15-12-2049 A3 Ak
ESDI410R1034 100,00% 328 338 Eur 36 + 0,75%  Date: 1o-0%-2008 To be determinen
Muzianing . Bass-Thromgh 33.800.000 008 33.8400.000,060€ 15-376/9/12 Interests: 442,865 15-3/8/9/12
SERIE O 100,000,006 108,004,008 Floating B, 208%, 15-£2-204% Bl Bt
ER0341081042 10, 0% 221 221 Eur 3M + 1,25%  Date: 150692008 To b determined
Fubordingtad { Pase-Torough 23,100,004, 008 22.100.008,006 15-3/6¢9712 Interests: 156924 €  15-3/6/9/437
SERIE E EOE 00, H0E 100,000,006 Floaking 3,458 15-13-2049 C .
E5SG341081059 109, 00%% 188 18 Eur 3M + 4. 50%  Dste: 15-0%- 2008 To be debermined
Eguity f Due ta cash EB.BOC. 000,008 13.500.0060,00¢ 15-316/9/12 Interests: 238077 € 15-3/aft/137

Reserve reduction

Totals

583.480.230,10C

643,800.004,00C

option s manthiy constant 0.4360% 0.5709% 05316 080285
[£3]
% annual constant 5.1078% 6.5354% 7.3216% 2.0005%
With Dgtion Re Average ife {yaars) 1.55 1.45 4T 1.37
SERIE A3 1th Dgstian Redemption Firial radLirity 1543072009 AB/0T2009 167077 5009 180720305
ISIN; ESG341081000 ROt Option R _ Average life (years} 1.56 1.45 1.41 137
Wihaut Gption Redesmption Final madurity 1571072008 16/67/2009 16/07/2008 160773009
ith Onti At Average life (years) .99 G.45% G.18 597
SERIE A26G With Option Redesmptian Firial Tagurity 164072018 13/04/2018 18/07/2017 1550052017
ISIN: ESO341081018 _ _ . Average Hie {years) 7.32 6.70 5.48 6.26
withaut Option Redemption Finat madurity 16/091/2024 15710420237 1578042022 18410720
With fIeti q ) Avarage lifg (years) 828 a.00 7.7 7.55
SERIE B 't Optien Redempkion Sinal madurity 16/10/2018 $3/01/2618 18707 1570472037
I5IN: ES0241081026 ot otion e Pverage ife (years) 8.47 .26 500 5.54
| i i i -
aut Gptien Redempticn Final madurity 16/07/2024 18/04/2023 1400172023 1607/ 2922
With Opt ; " Average life (years) 8,25 &.no 7.7 74
o . o
SERIE ¢ Vi Uptien Redemption Final madurity 16/10/2018 13/03/2018 1T 15/04/3057
ISIN: E5Q341081034 Without 0 et Average life {years) .72 5.58 9.3% 9,22
[ i Mpki .
thout Jption Redemption finat madurity 14/01/2027 1607/ 2035 157044 2058 1AF0LF 2025
With Dotion Red ) Average life {years) 8.25 B.00 7 R
| & Al (T = o
SERTE D prion Redempl Firial macurity 16/10/2018 13/01/2018 $8/07/2017 15043057
ISIN: £503410816437 ot Oorion na nverage e (years) 10.71 16,58 10,34 £6.20
ikal= T3 T ti
He Hption Redamption Final maduriy 1573072036 154102036 15/10/2036 15/16/2038

DIFCLAIMER: This commuticabion i for inform
official confirmation of any transaction. A% data and other infarination
The assumptisns underaying the mforeration, ingluding strecture and
NGt indicative of future returns, The Spanish Offaring Cireltar, approsw

ational purposes oy,

it is nat intended as an offer or solicitation for the purchase or sale of gy financial Instrumment or as an

are Bt warranted as by completensss ar accuracy. Additional Information is avalside on reEguest.
coliateral may be modified from the tme ta time to reflect changed circurnstancas. Past perfarmarnce i
e by the CHMVY, is the only legally binding document for this issue.



_ Monthly Report, July 2008
e Activos Titulizados, SGFT, S.A
Lo Caixa Catalunya Group

) _ _ Averaga life (years) 4.54 2.57 762 7ab
SERIE E With Option Redermpran Final madurity 16/10/2018 13/01/2018 1870712017 15/t4/2017
ISIN: E50341081059 .  regemn Averags life {years) 5.5 467 452 4.59
withaut Optian Redemptian Final madurity 15102013 16/0472043 157042013 16/102012

Hipatesis WALS 20,00% and WAFF 15,00%.
o Arsartisation, et the discretion of the ranagement company, providad the remaining batance of the principal of the mortgage kans is less than 10,00% of the india amoust and all tha

pavetient abfigations arising from the baonds can be paid and cancetled i full,

Po! of Mortage Loans {Floating Rate} Current Last 3 Last 6 Last 12 Ristorizal
- Month Months Months Months

P Canstitukion
Genarp) LCorvent i
Data Single Monthly o ; .
Moegality (SHM) 3,6318% {1,4360% 0, 4601 % U 0, 5709%

s

Annuat 7,3216% 5, 1078% &, 3838% B 6,6394%

Number 6.645 085 Equivaleat (CFR)
Chugstanding Balance S50, 875,769,581 € 624.989.603,64 €
Avergas Loan 52.285,91 € BB 200,319 &
Minimum 166,02 € 380,09 £

Maximurs 6.263.021,50 € 6.074.919,11 €

Constitution

Current
. Date
Weighted Average L, 7937% 5, 4758% Catalunya 52,40 5%,
Mirinwm o, 0000% 0, 00800 Madrid 0.20 919
Maciem, 10,0006% 0% . . '
um _ 14,000 Comaunidad Valenciana 0,54 7,43
Raleares 1,43 1,0
:‘e:ghted Avarage 132,1‘}2 134,18 Aragén 813 213
inirram A 13,04
Andaiucia 3,20 0,12
Maxirm 463,80 471,85
N Murcia a3 0,03
: : 5in Garantia Hipotecaria 3q,86 37,74
uribor ICF Semeste (dia 10} 0,83% G, 850 .
Euribior 1 afta 6,36 3%, 249, Rest of Autoncrous Regions 020 0,18
Euribor 3 meses Central &notac, Boo, Espafia 12,62% 1Z,B7%
Furibor & meses Cerdral Anotac, Boo. Espafa 0,05%, 0,06%,
Euribor 12 meses Dentral Anatac. Boo, Espafia 16,31% 35,84%
Euribor IGO0 Semestral dia 10 - MBS 0,63% 0,6%%
Euripar 100 +31 Semestral gis 15 - 104 0,19% 0,21%
Euribgr IC0 +0,4 Semestral dia 15 - 108 1,048 1,53%
FEantior ICD +0,75 Semestral dia 20 - 157 0,13% 9,1.3%
ELRIBOR BOE Anual, con redondag R[] {1, 08%
Tipo Fijn ¥, 98% 3,82%
SURIBOR 100 1BAE 05 Semestral dz 20 0,16% G, 15%
ELRIBOR 100 PIMES (37 Semsestral dia 15 1,51% 1,33%
EURIBOR ICOH INTERN., DS-06 Semaestral dia 20 0,10% 0,10%
Furibor 100 - IDAE Semastral dia 15 0,00% 0,00%
FURBOR ICD CDTI 2006 Semestral dia 20 0,16% 0,15%
Bréstemos Hipotecarics Cajes 4,87% 4,20%
Préstamas Ripotecarios Entidades 2,47 0% 1,44
Euribor [0 Semestrat dis 20 - MB9 01% 0,02%:
Mikar 1 Afio 0,04% 03, 04%
risbor 100 Semeastral - MEB2 2 A0% 2,405%
préstamos HMipotecarios Cajas TAR 4,15% 4,35
i
B
Number Mo 3 Matura Debt i
Aging Partici :tgag H: g Debt 1o Tota! Dabt %o Lodan ta Value iy
privcipal Enterest and Others Totals Hatara Principat Yo
Up ta 30 days 58 37628703 € 204.035,61 & 580.322,64 € A5 71873290 € £6.065.019,93 £ T, A5 44, ZBETU
From 3t 2 months 202 137.334,52€ 101.693,50 € 239,053,02 € 9.940,125,86 € 10.077.465,38 € 16,25% 58,5215%
Frostt 2 10 3 months 51 100302 € 5E.090,36 € 154,093,358 & 337701798 € 347882101 € B EL 51,7325%
Erom 3 to & months 7 73.131,72€ 50.3681,16 € 123,282,858 € 2.3273.279,16 £ Z.3a6 400,088 € 3,7E% B, 1633%
Totals 78 877529 ¢ 408.320,63 C 1.096.73L,22 C 61.3008.955,951 € 61.997.707,20 L 190,06% 47, 3280%

(23 Vaksstions exchesivaly for morigage participations.

DHSCLAIMER: This communisation is for informational purpeses arthy, it i5 ot intended a3 an offer or solicitation far the purchasa ar sale of any financial insbrurment or a3 an
atficial confermation of any transaction. Al data and other irfornsation are not warranted a3 o complateness o accuracy. Additianal infermation io avalailile on reguest,

The asturrptions underiaving the information, incloding struckure anit coliztersl may be modified from the time to bime to reflect changed circumstancas, Pagt perfermance is
ot indicative of future returns. The Spamish Offering Circutar, approved by the CNMY, is the onky lagally binding dorument for fhis issus,



R %ﬁ.

Number Mortgage Mature Debt iy Debt to Tatal Dabt % Lons bo Valug 1)
Agginng Participations Matsre —
Principal Interest and Others l Totals Principal I 03

Lip 2 30 days 2 345,38 € 33,75 € 2113 € 19424 38 € 1977070 € 0, 36k (R
From 1 1o 2 months 2 MIzE 662,66 € 564,78 € 140,872,935 € 141.175,05 ¢ 54 38, 10255
Fram 2 i 3 months & 122065 ¢ 892,87 ¢ 2.113.52¢€ 188,705,36 € 187.926,01 € 2,88% G5 E06 %
From 33 & montis & 169.885,02 & 6520108 € 235 046,10 € 31.686.84% 18 € 3.H56.534,20 £ S2.05%: A8 DAY
From & to 12 manths 44 FE.UF5,04 3730503 C 116.370,97 € 2.245.454 30 € 2324430, 24 € 35,60% 32 0615%

Toials i25 ARG.730,11 € 194.246,39 € 354.976,50 £ 6.279.106,15 € 6.520.836,26 £ 104,00% 43 HIFLG0

il WaluBtior exclusively for rortgage particinations.

Current At [ssue Date
%% Notes Nominal o CF % Notes Morminal % CE

SEHIE At 37,088 216.380.230,108  13,28% 42, 58% 276.700.000,006  23,85%
SERIE 420z 48, 13% 280,800 000,006 15,25% 43, 52% 280E800.000,00€  13,81%
SERIE B 1,59, 13.600.000, 468 13,23% 1,80% 11.600.000,008 11,95%
SERIEC 5,795, 33.800.000,10¢ 7,24%, 5,25% 33800.000,00€ 5,545
SERIE [ 3,749% 22.100.000,00¢ 3,33%, 3,43% 22.1030.000,00€ 1%
SERIE E 3,23 185080000, 80 £, 0 2,92% 18.800.000,00€ 3,00%
Totais BH3.400.230,10 €43.800.000,00 €

Resarve Funds 3,.22% 15 800.000, 008 4,52% 18.800.001,00€

Balance Intarest

Guaranteed Interest £, 36.A01.296,4% € 4,586%

Treasury account { Paying Agl 49T 4,580
Repayment account (AR AR
Liquidity Liree (Efmit) QR 0%

Subordinated Loas 003 € 0.40%

Qther [LFTRIHT £ 4,58%
Amount of the Liguidity Ling GOk 0580%
Generalital Guarantes 4,008 300%

[ Tative out

3 1

9

Curnuiative cotstanding Write-OfF

Cumulativa outstanding Wite-Off retdvery

Frintipal Quistanding With arrears>g0 days [
Principal Guststanding

Weighted Averane of LTV Distribution 1)

Last scauisition
Date

Mumber of additionaf eredit rights

Principat of additional credit rights
{F3] % $8iTi

Number of additional credit rights
Principal of agditional credit rights

ADDIVIONAL ENFORMATLION:

Maragement Compary: Gastidn de Activas Titullzedas, SGFT, S.A.

Cfictal Register: Comision Mavions del Marcadn de Yalores

INFGRMATION CONTENT RESPONSABILITY:

DISCLAIMER: This communication is for wformations! purposes anly,
official confirmation of any transaction. Al data and other taformation
The sssumptions underlaying the information, including structure ang
nert indicative of future returns, The Spanish Offering Cireular,

Carrent At Iscue Date
0,00 oAt €
70.484,32 € 0,00 £
7,00 € 9,00 €
1,6113%, 0,0000%
32 6156% 54,1916%

Principat Qutstanding of Forbearance
Period

Interest

Ratio: {udstanding FP + Interest) 7 oo
Totai Outstanding :

Raogionai Princigat Interest
Receiving To be getermined oo e X ok )
Paying To be deterrmings To he dobarmunes

of Fantangita 5-7, Barcelona Tel. 93 484 73 36 - FAX) 93 484 73 44 infp@gat-saf com werw, gat.sgltinfn

Passeig te Gracia 16, Barcelana

Gestidn de Activos Tihuizados, SGFT, 6.4,

it is not interded as an offer or solicitation for the purchase or sale of any finarcial instrwment or 8% an
are aut warranted as to completeness or acguracy, Additional information is avataibie ve request,
colizteral may be madified from the time to tme bo reflact changed circumstances, Past performancs is
aoproved by the CHMY, is the only legally Binding dorumsnt far this issde.






