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Importes expresados en suros

Fecha Constitucidn 25/15/2005 Directoras Aseguramients Merell Lynchk, Barcleys Bank pio,
¥echa Ensision Bonos 2571143005 » Lehman Brotiher
Facha Desembolso 3041172005 Originador Uatea Cotalusys

Sociedad Gestora Gestion de Activas Titulizados, SGFT, S4 Garanie dal Swap

Administradpr

Cta. Tesereria 2 Fipo Garantizado

Fermutias Infteresas

Prastanto Subordinado
Diractores

Caiwa Catalunya
Caixa Catalurys
Colixa Catalunyas
Caiva Catalunya

Caixa Catalunya, Ixis £1B, Deutsche Bank

Agente de Pagos
Mercado Negociacion
Ray. Contabls Valores

Repositario Partivipaciones

Antfitores

Caixa o' Bstaivis de Cataiunys
ALRF

E5.0.0Y. Espaciear

Caixa Catatunya

Defoitte & Toucha

2

Nominat Circelacién {Unitario/Total}

Clase Intergses

Tipo Interas Actuaf
Periode Devengado;

Catificacidn Moody's / &

Amortizacidn

& P/ Fitch Thea

_ Sere 91 dias
Pre%aciésﬁgg iif:rﬁzacién i:::;; Actual Eniciat Frecuencia Base: A7 360 sz:':; ca Prizims Actusi Tnicial
SERIE AL 0,006 100.000,00€ Variable - 15-07-2038 Aaa Aag
ESQ345721007 . U 2,000 2000 ELRIB.3M+0,04% Fecha: 15-04-2008 - BAA Bt
Freferente f Pass-Through 0,008 200.000.600,60€ 15-144f7/10 Interases: - 18-1/4 7710 AR BAA
SERIE AZA 91.535,92¢ 309.000,00€ Variabla 4, 706 15-07-2038 Aas Aay
E5034572101% &3, 54% 5.000 5.400 ELIRIB.3M+0,13% Fecha:  15-04-2008 15042008 BEA BAA
Preferenta ! Pass-Through 457 699,500,008 200, 000.004,00¢ 15-1/4/7/10 Intereses: 1088,83 €  15-1/4/7/10 LY. AXL
S5ERIE AR 91.532,93€ 100.000,00¢ Variable 4, 705N 15-07-2038 Aag LR ]
EEI345721023 91,54% 2.362 £.362 EURIB. 3M+0,13% Fecha:  15-04-2008 I5-(4- 20008 ARA AlZ
Preferante / Pass-Through 216.217.291,04€ 236.200.004,00€ 15-1/4/2/10 Interoses: 1088934  15-1/4/710 BAR ARA
SERIE B EQ0.0O00,008 100.000,00€ Variable 4, 748% 15-07-2038 AaZ Aad
FEO345721031 104, 0% 224 220 EURIB. 3M40,17% Fecha:  15-04-2008 A determinar AA A&
Meazzraning / Pass-Through 22.000.000,00€ 22.0504.004,00€ 15-1/4/7710 Intereses: 119988 €  15-1/4/7/10 Aot oo
SERIE C 100.000,00€ 105.000,00€ Wariatshe 4,366% 15-07-2038 A2 a3
ESAZ4TIZ1040 160, 00% 183 183 EURIBR. 3M+0,28% Fecha:  15-04-2008 . geterminar A A
Mezzgnine { Pass-Through 18,300,000, 008 18.300.000,006 15-L/4/ 7110 Intereses: 1230.02€  15-1/4/7/10 A Bt
SERIE D 10Q.600,00€ 160.000,00C Variable 5,106% 15-07-2038 Baad B3
ES03457 21056 100,00% 235 235 ELIRTE.ZM+0,53% Facha:  15-04-2008 A claterminar BRE- HER-
Merzaning f Pass-Through 23.500.000,00¢ 23.500.000,00€ 15-1/4/7/10 Intereses: 129068 € 15-1/4/3710 BRE+ BRE+
SERIE E 1G0.000,060¢€ 100.400,00€ Wariatile 2,076% 15-07-2058 {aal Laal
ESR345221064 1081, B0% 160 160 EURIB.3M4-4,50% Fegha:  15-04-2008 A determinar - -
Subordingda / Por reduccitn 16.000.004,00€ 16.000.000,00€¢ 15-1/4/7/10 Intereses: 2294,31€  15-174/7/10 e oo

Fondo Resarva

Totales

753.716.891,04C

1.016.000.000,00C

R

Opcitn 11 % rnensnad constante 0.4488% 0.5696%: [hE773% G.9387%
% anual eguivalente 5.2551% 6.52470% 13.0326%: 10, 7008%
Con gjercicio amortizacidn gpcional Vida Media (afas) ) ’ ) )
el O LFE
Bonos SERIE A% ¥ Aean op Amortizacion Final . - - .
ISIN: E50345721607 ) . . Vida Media (afios) - - " -
Sin afercicio amortizacion apcional
Amortizacitn Flaal - - - -
Con etersicio iz cion] Vida Medla {afios) ii.1g 494 754 732
i AMmortizaridn opa
Bonos SERIE AZA d w peeo Amortlzacion finat 15f04/2027 15/04f2025 15/0772021 15/0473021
ISIN: ES0345721015 o o Vida Media {afios) £1.53 10.33 2.06 .73
Sin ejercion amortizacion opcional B}
Arnartizacicn Final 15/07/3033 1571072032 ST IA030 15/05/2030
Con efarsicio pmoHizscis ol Vida Media (afios) 11,18 2.54 764 T
réicio ameetizacidn apcion
Banos SERIE A2B 1 : peiona Amortizacign Finat 15/ 2027 15/04/2025 157021 LR/ifa0a
ISIN: ES0345721023 N - Vida Medin (afics) 11.53 10.33 806 773
Sin efarcicio amortizacién opolons!
&mortizacidn Final 157073033 15/10720832 1570742050 LEAOLR0E0
Com sjercicl amortizacs cional Vida Madia {afias} 15,21 13.71 13,78 1314
¥ iZacion of
Bonos SERIE B 1 R Amartizacian Final 15/Q1/2Q27 15/04/ 2025 15/07/202: 1001321
1SIN: E¥0345721031 o o _ Vida Media (afios) 16.63 15.39 12.79 12,08
Sin gjercicia amoizacian apcionsl .
Amortizacidn Final 16/0172034 15/07/2033 i5/10/2031 157047203y
{on efercicio amortizacic iorai \ida tedia (afos) i5.21 1374 1o.7¢ .2
e o
Bonos SERIE C e Amortizacidn Final i5/05/2027 1570442025 1E/07/2021 15/0272021
ISIN: ESOI45721049 iz (afi
Sin ejercicio amertiaacion opcionat Vida Media (afics} 16.71 15,52 13.08 12.34
Amartlzacidn Final FF0452034 YE/01/2034 t5/10/2032 5072032

E£ste informe o5 un complements a bz nformacian establecida en e Pollets Informative de lo Bmision de Boros de este Fondo de Titulizacidn,
Unicamente ta informacidn comunicada por Gestlon de Activos Titwizados,
de publicidad v difusion frants a los Heulsres de los Bonos o cuslesquisra

tarceros,

e virtud de o establecido en of Folleto Informative, s considerard v&lida 3 los efectos




rforme Mensuat, Enero 2008 gEL
vos Titulizados, SGET, S.A
Grupo Caixa-Catalunya WE W

; l ot | viga Medla (afios) 18,21 1374 10,748 114
N ; It el arnortlzacion opeicn . . .
Bonos SERIE e P Amontizactén final 15/01/2027 15/04/2025 15/07/2021 15/01/2021
ISIN: ESBIA5TZLIE6 o ) ) Vida Media {ahos) 16.81 15.66 13.39 12.69
: ; Sin ajercicio @mortizacdn gpaicenal L
Amortizagian Final 1671072034 16/10/2024 16/10/2034 1671072034
; o arcicio amortizacie opdonal vida Media (afios) 1.48 1.48 1.48 1.48
1 [3 M
Bonos SERIE E & on ejercicio amonizacien opuions Amortizacion Firal 15/10/2008 15/10/2008 15/1072008 15/10/2008
ISING ES0345721064 o Vida Media (afios) 1.48 1.48 1.48 1.48
E B Sin ajercicin amartizacion opcional L
: Amortizacion Final 15/10/2008 15/10/2008 1571072008 15/106/2008

Hipdtesis WALS {8 de pérdida que experimantan las Ph's susceptibles de entrar én litighs} des 20,00% y WAFF (frecuencia de impage) ded 4,15%...
ay Amortizacien 8 opagn de a Soriedad Gestorz cuando & importe del grincipal pendlente de amortlzar de las Participaclones Hipolecarias sea inferior al 40,00% el infcial v todas las
abligacones da phoo da los bonos puedan ser sbendidas v canceladas an sy otakidad.

3

Uitimos & (Hiimes 22 Histdrica

Tipo de préstamos itimo mas  Jitimos 3

- Gznaréi : Actuad C:::tl]: g%,, Tasa Mensual
. T itu
; P 0,4458% 04,5696 0,6442% 0,8772% 0,938 7
Fass Anuvat 5,2551% 5,6247% TAGZ6%  10,0326%  10,7008%

8.277 Equivalente

1 Salds Vivo 734.944,838,22 € 1.000.000. 168,62 €
I Medio 1£3.32L,66 £ 120.816,74 €
E mMinirng 826,36 € 15.003,29 €

FIFALG,6L €

Actual Fechka
Constitucion
: : 3,3632% Catalunyz 52,00 59,61
: : Mininse 4,3710% 2,3770% Madeid 10,85 1891
. Haximo ’ﬁ??_ﬁ ) 5,5000% Comunidad Valendana 5,78 15,05
: Baleares 0,64 0,64
Medio Ponderads Aragdn 1,1% 1,38
Minifso 1,97 18,47 . !
- Andaluckz 338 1,52
-l Maximeo 326,93 353,15
3 N et Fria 2,23 2,04
i £ i it Mavarra G,44 0,49
Tipa Actlva CE 0,51% 0, 14% o .
b tras O
Euritsor & afip ] 67,53% 65.52% ormunidades 454 437
Préstamos Hipdrecarios Cajas {,63% 8,73%
Mibor 1 Afic I . 0,07% 0,08%
Préstamos Higgtecarios Cajas TAE 31,68% 33,54%

3 Nimnero Beuda VYencida . Beuda Total

Antigiiedad: Participaciones l)e_lfda i_’e!_ldlente % Deuda T_crlaU

B ‘Préstamos Pringipat Inte ¥ Otros Totat v Pringipat l o Vator Tasacidn o)
Hasts 1 Mes 232 40.686,43 € 59,887,558 € 100.674,01 € 30.310.354,07 € 30.381.0580,50 € 54, 37% 74, 7804%
Dela 2 Meses .-:; 100 45.268,73 € 9142661 € 136,695,534 € 13.743.993,85 ¢ 13,754.202,58 € 24,7 1% FT 0900
(e 2 & 3 Meses 27 24.892,5% € 5288318 € TRI5TIE 4.855.101,23€ 4.8B0.043,78 € 8,74% 80,65375%
e 5e S Mases 39 45,158,355 ¢ 107.793,40 £ 152.913,75 & 573641135 € B7H1.57Q. 30K 10, 36% 85,8654%
Ce63l2 Nésﬁgj 7 13.495,33 € 2891337 € 40,409, 70 € 1.004.451 04 £ 1.015.947,428 1,82% 74,8320%
Totales . 415 167.492,32 € 340.964,14 € 508.456,53 C 55.655.382,19 C 55.822.874,58 £ 100, G0% 77,1871%

113 Tasacion sl gn Préstamas Hipotecarios

Antigtieda, : Parl:r:fi:(aec.;gnes Bauda Wencida De‘n::la Pendiente Deuda Totai % Deuda Total/

: Préstamos Principal Intargses y Otros Totat ne Principal | %% Valar Tasacién o
Hasta ¥ Mes | ' 2 0,00€ 0,00 € 0,00 € 180.117,09 € 1B.117,00 € 4,10% £0,73527%
De 2 53 Meses : 1 496,73 € 41,72 ¢ 248,45 € 194.761,28 € 195.168,01 € 4,44% 71,7747%
e 2 3 & Mases 1 1.236,82 € 3.143,78 € 4 380,60 € 167. 771,04 € 165.407,86 € 3,82% 7, 1856%0
Daéald M{:‘SES _. 15 16.549,87 € G1.878,37 € GH.528,24 € 2IBAVE TG E 2813726, 83 € &4, 3% 49, 2328%
De 12 Meses o Z\Aﬁﬂs . El 16.960,96 € 25.081,i6 € 4304212 € 1.019.733,78 € 1.036.694,74 € 23,59% F2,2Fa0 s
Totates . 9 45,154,358 ¢C 9024503 € 135,399,415 € #,335.559,95 € 4.384.714,33 C 104, 00%: 82, 4823%

(1 Tasacidn soindn Préstemas Hipobecarios

£s5te informe es un romplemento a la informacion establecida en ¢l Folleto Informativa de fa Emisidn de Bonos de este Fondo de Titulizacion,
Unicamente |3 infoiimacion comunicada por Gestion de Actheos Titufizados, an virtud de lo establecido en el Folleto Informative, $& cansiderard valids a los efectos
de pubticidad v diflsian frente a jos titulares de los Bongs o cualesquiera tevceros,




Ackeiadt

A [a emisitn

YoBanes Nomsinat % ML | %% Bonos Nominal %o MC

SERIE A1 0, 00% G00€ ,00% 19,69% 200.000.000,008 7 88%
SERIE A28 60,73%  457.892.600,008  10,82% 48,21%, S00.000.000,00C  7,98%
SERIE A25 28,6%9% 216.217.291,04€ 10,83 23,20% 36.200.4000,00£  7,88%
SERIE B 2,92% 22.000.000,00€ 7.83% 4,17% 22.000.000,006  B78%
SERIE C 2,43% 15.300.000,00€  5,35% 1,80% 18.300.000,00¢  3,95%
SERIE D 3.30% 23.500.000,004  2,17% 2,31% 22.500.000,00€  1,60%
SERIEE 2,139, 16.000.008,006 0,00 1,57% 16.000.000,00¢  0,00%
Total 753.716.89%,04 € 1.416.000.060,00 €

Fondo de Reserva 4,12% 16008000, 00£ 1,57% 16.000.000,00€

Salde

CUERTA DE TESGRERIA

interés

Tor

Actaak A la emisidn
Perdidas Acumuiadas Evolutivas F.245.4% € 0,00 £
Wite-Off Acumulados 473.809,55 £ 0O £
Recuperacivnes sobre Write-Off acumuladas 0,00 € RO €
Ratio de morosidad: Saldo Vive Impagados>90 dias i 0%
/ Salde Vive Total 3225% 0,00
Media Panderada Principal / Vator de Tasacidn
(RAVE) 11 F2,B182% F5,4534%

INFORMACEON ADICTONAL EN:

Suciedad Gestora: Gestidn de Activos Titulizades, SGFT, 6.4,

RESPONSABILIDAD CONTENIING INFORMACION:
R 5
EL DIREE?B&JECUT!‘R’)»,
=

e

$8.834.679,32 ¢ 4 584
CUENTA AGENTE DE PAGOS 0,60 € Q,00%
CUENTA TESORERIA - AMDRTY 2,00 £ &, O
LIM. DISP, LINEA LIQUIDEZ 0,00 € G,50%

s Rt
PRESTAMO & 2,00 € 0,00%
PRESTAMO GASTOS INECIALES Bo0 € 0,500
EMPORTE DISPUESTO POR LIN 0,00 € 0,50%
AVAL ESTADO- DISPUESTO SE 040 € 0.00%

Salde Vive Ph's paricdoe en espera

19.453.285 57 £

Interases Devengados AB.50L5E7 &

Ratio: (Saldo vive GE + Intergses
Pavangados)/Saldo Vivo Total

2,6%57%

Principal Mocicral

Receptor
Pagador

A Detarminar 5,373504%,

& Dterrninar A Determingr

A of Fontanedts 5-7, Barcafona Tel, 93 484 73 36 - FAX: 93 484 73 41 wifo@gat-soft.com  www geb.sgfinfo
Registre Oficiai; Comisiin Nacional dgl Mercado da Valores Batseiq de Gracia 16, Barcelona

Gestitn de Activos Tiollzados, SGEET, 5.4,

Este informe es un camplemento & la informacion esteblecida en el Folleto Informative de 12 Emision de Boros de este Fonde de Titullzacion.

Unicam\e\jte s informacidn cormunicada por Gestién de Activos Tltulizados, en vinud de lo establecido en ef Folletn Informativo, se considerard vallds = fos sfectos
de publicidad v difuside frante a los titulares de los Bonos o cumlesquiera bercerns,



The amounts are expressed in eurps

Date of Constitution
Issue Date
Bishursement Date

Management Company

Administrator

Guaranteed Intarast .

interest Swap
Subgrdinated Loan
Lead Manager

25/11/ 2005
25/51/2005
3071172005

Gestinn de Activos Titulizados, SGFT, 54

Laixa Catalunya
Caiva Catalunya
Caiza Catalunya
Caixa Catalurys

Calxa Catalunya, Ixis CIB, Deuische Bank

Managers

Originator / Servicer
Swap Guaranfee

Paying Agent

Secondary Market
Reagister of Book Securitias
Depositary

Auditors

Merritt Lench, Barclays Bank plc,

Letiman Brothar
Caixa Catalunya

Caixa ¢ Estabvis de Catalunya

RIAF

8. L.\, Bephcigsr
Colxa Cataitanya
Defpitte & Touche

Principal Outstanding (Unit/Bonds /Total) Coupon Typs iﬁ::z"e:i (:,:‘:?oodr: Redemption Mondy's 'ﬁxg‘: P/ Fick
XSf’:az:de Cucrant Current original oL days Final Maturity .. Current  Originat
Priority/Type Redemp. Factor gina Frequeacy Base: A/ 360 Fraquency
SERIE AL 0,606 104,008,800 Fioating - B 15-07-2038 258 Aza
ESU345721007 0,00% 2.000 2400 FURIR. 3M+0,04% Date:  15-04-2008 - RAR AAA
Senigr/ Pass-Thraugh 0,008 200.000.004,00€ 15-174¢7710 Interesis: - I5-1f477L0 AAR ALS
SERIE A24 91.539,83¢ 100,000,004 Flosting 4,706% 15-017-2038 Aan Aan
ES0345721015 91,54% 5.000 5.000 EURIB.3M+0,13% fates  15-04-2008 15-04-2008 BEA EET
Senior/ Pass-Through 457.683.600,006  500.000.000,006 15-1/4/7/10 Interasts: 1082,92€ 15-L/4/7/10 Asd L]
SERIE A28 %.534,92¢ 100.000,00€ Finating 4,708% 15072038 Aaa Az
ES034572102% 41,549 2362 2.362 EURIB.IM+G,13% Date:  15-04-2008 15-04-2008 AkA 248
Satior / Pass-Through 216217291048  235.200.000,00€ VE-1/4/7/10 Iaterasts: 1088,93€ 15-1/4/7/10 ARR BAR
SERIE B 100,000, (0 100,000, 00 Flaating £, 7ARY, L5-07-20038 Aal Awd
E30345721021 100,00% 23p 20 EURIB.3M+0,17% Drater  15-04-2008 To e deterrrinied A4 L
Mazzaning ¢ Fass-Thraugh 22.000.000,00€ 22.000.000,00€ 15-114/7/10 Enterests: 1199,68 €  15-1/4/7/10 LER Al
SERIE C 1413900, 80€ 100.000,00€ Flaating 4,266% 15-07-2038 4z 12
ES0345721049 300,00% 183 183 EURIB.3M+0,29% [rate:  15-04-2008 To be determined A &
Mezraning / Pass-Thraugh 18.300.000,00€ 18.360.000,00¢ 15-1/4{7110 Enterests: 1230,02€  15-14/7/10 A% At
SERIE O 140,000,008 100.000,00€ Floating 5,106% 15-07-2038 B3 Baml
ES0345721058 100,00% 235 235 EURIB.3M+0,53% Date:  15-04-2008 To be determinad GBS~ BER-
fMerzaning / Pass-Thriugh 23.500.000,006 23.500.000,008 15-3/4{7/10 Interests: 190,68 € 15-1/4/7/10 EEB+ BB+
SERIE & 1060.000,00€ 160,006,050 Fieating 9,4176% 15-07-2038 Caal Caald
E54345721064 100,00t 160 160 ELURIB.3M+4,50% Date:  15-D4-2008 To be determined - .
Subardinated / Dug to cash 16.000.000,008 16.000.000,006 15-1/4/7/10 Interests: 2294,21€  15-1/4/7/10 oo i

Reserve reduction

Totals

T53.716.891,04€

1.(16.000.000,00€

0.4488% 0.5556% D.B772% 0.8387%
. %o monthly constant
Option o 525519 6.6247% 10.0326% 10, 7005%
% annual constant
With Gption Redernnti fverane life {years) ) "
4 w - - -
BERIE AL i prion Final madurity
ESIN: ESD345721007 Average e (years) ) ) ) )
Without Gption Redemption . ) - - -
Final magdurity
] 1118 9.94 7.64 7.32
With Option i Averape I (yssrs) 02 15/04/2025 £5/07/20% 15D1/2021
SERIE AZA i priert Redemption Final madarity 15701/ 027 S/0402 i1 ;
. . 06 773
ISIR: ESO345721015 _ Average ife {years) 31,53 40.53 8 :
Without Option Redemption ) 151712033 15/10/2032 15407 2030 LEALF 263G
Finak maduriey
] 11.18 a.84 764 7.32
with Option Redempti Average ife tysars) 5/04/2027 15/04/2025 1570772021 15/01/2031
SERIE A28 th Option Redarmption Firiah radurity 15/03/202 /04 -
ISYR: ES0345721023 Average ife (years) 11.53 40.33 £.05 e
Without Gption Redernption ] ) 15/07/2033 15710/ 2032 15072030 1576172050
Firal madurity
) 15.21 13.7t 10.76 20,14
With Option Redempti Avarage ife (yaars) 15/01/2027 15/04/2025 15742021 15/04/2024
i i FEPTION
SERIE B # hic Final madurity /o] / ?
ISIN: ES0345721031 Avergge |Ife (years) 16.63 15.3% 127 1208
Without Option Redemptitn ] ) 16/01/2034 LRIV 2033 15710/2031 150452031
Final madurity
) 15.21 131 10.76 10,14
With Gptions Redampti Average ife (years) 50 7 15042025 0772021 1500/ 202
i i RmpEicn 1 1/2 q 15, E 1
SERIE C P Final madurity /011202 /adf Sl
. . 13 34
TSIN: 50345721049 _ _ Averoga Iife (years) 16.71 18.52 i2.05 12.3
withaut Qption Redemption 17/04/2034 16/01/2034 1571042032 LE/O7F 2032

DISCLARMER: This comrmunication is foe infurmational PUrpases only,

?"ha\assumptions undertaying the information, inchuding
net indicative of future returns. The Spanish Offaring Cl

Final madurity

L F I it Is nak intended as an offer or soficitation for the purchase or salg of any financizl instrument or 35 an
official confirmation of any trangaction. All ¢ats and other information are rot warrsnted as to completensss or acouracy. Additional Information is avalaible an renuest.

structure and colateral may be modifled from the time 3o time to reflect changed circumstances, PRSt parformance is
retlar, approved by tha CNMY, is the ooly legally binding document for this isguwe.




thiv: Réport, January 2008 mﬁggin
ctivos Titidizados, SGFT, S.A £
aika Catalunya Group ma EW

Average §ifa {years) 15,211 1371 10,76 10,14
SERIE B With Opticn Redemption Firial madurity 15/01/2027 15/04/2025 15/07/2021 15/01/2021
ISIM: ES)3457EL056 3 - ) Avargge hife {years} 16.81 15.66 13.39 12,89
' without Gption Redemption Flnal madurity $6/10/2034 16/10/2034 16/10/2034 161102034
- - Average fife (years) 1.48 1.48 142 148
: - .
SERIEE ; Wit Option Redemption Final madurity 15/10/2008 15/10/2008 15/10/2008 18/10/2008
ISIN: ESB3457EL064 Sption ed ) #verage life (yaars) 1.48 1.48 1.48 1.48
B Wikhant Option Redemption Finat madurity 15/10/2008 1571072008 15/2.0/2008 15/10/2008

Hipdtesis WALS 20,00% and WAFF 0,15%.
) Amortisation, #t the discretion of the marnagemant company, provided the remaining balance of the principal of the morgage loars ic less than 10,00% of the initial arqunt zod &0 the
payment obligaticng arising from the bonds can be paid and cancefled in ful,

Bl

Current Last 3 Last & Last 32 Higtorical
Month Manths Moaths #onths

Single Monthly 4 9, 1,
Morgality (SMM) 0, 44585 £, 5696% 0,6442% 0,8772% G,9387%

Annual 5,2551% 6,6247% 7,4526% 10,0326 10,7005%

I Numbex Equivalent {TPR)
T Qutstanding Balance 734:944.839,22 €  1.000.000.168,62 £
1 Average Loan 115.328,66 € 120.816,74 €
! 826,36 € 15.003,29 €

77 410,461 € 773.312,88 €

2 Currant Lonstitaticn
S e Date
T 5,2819% 3,3632% Catalunya 69,00 69,61
€ Minimum 4, 3710% 2.3770% Madrid 10,85 W71
1 Maxi BA70% ,5000% ’
axtwm » & ° s Comunidad Valenciana 2,78 10,05
R -~ i —_—
i Baleares 0,64 0,64
weig 294,26 320,06 Aragén 1,17 1,08
fmamm 7
ik ER: 18,17 Andafucis 1,38 152
Maxirnum 325,93 253,15
i . T — . Murcia 223 2,04
i e '<s§‘_ z\{‘:_ G :
e %g@ ﬁ%ﬁ%&ﬁ’@&&"ﬁ% Lo Navasra 0,44 0,48
Tipo Activo CEEA ,11%
R f
Eurdbar 1 aﬁo.:i 67,55% a5t of Autonomous Regions 4,51 4,37
Préstamns Hipitecarios Cajas T, 62%
Mibor 1 AR § . 0,07% 0,08%
Préstamas Hightecarios Cajas TAE 31,08% 33,54%

: T ) M Mature Deb .
Aging N";::?fr. octgage re t Remaining Debt to Total Debt %o Loan to Value o)
Pl Principal I Interest and Others Totals Mature principal | %

Up o 30 days =T 40,696,3 € 59.867,58 £ 100.674,01 € 30.310.364,07 € 30.351.050,50 € 54, 37% 74, 7804
From 1to 2 morghs. . 100 45.268,73 € 01.426,6% € 136.695,34 € 13.748.993,65 £ 13.794.262,58 € 24, 71% 77,9866%
From 2t 3mofths. - 37 24.882,55 € 52.883,18 £ 7776573 € 4.855.161,23 € 4.880.043,78 € 8,74% 80,6575%
From 3% 6 mofghs. - 39 45.158,35 € 107.753,40 € 152.911,75 € 5.736.411,95 € 5.781.570,30 € 10,36% B6,B654%
From &0 12 migahs 7 11.496,33 € 26.913,37 € 40.409,70 € 1.004.451,00 € 1415.047,42 € 1,82% 74,9920%

Totals 415 167.492,39 C 340,964,214 € 508.456,53 € §5,655,362,18 € 55,822.874,58C  1D0,00% 77,187 1%

1 Vauations ex_iflusively for martgane participations.

Nursher Martgage Mature Dabt _ Total Debt
Aging | Participations Remai;t;;ﬂrzebt o e Loan to Value o)
: Principal l Interest and Others Totals Principal I o
Upto 30 days | - 2 000 € oo0€ D0 £ 180.497,09 € 180.117,0% € 4,10% 603, 7327 %
Frésem £ B0 3 moﬁ_ 1z, i 406,75 € 41,72 € 448,45 € 194,761,268 € 195,168,01 € 4,44% F1,7747%:
Fromh 3 40 & months i 1.236,82 € 3.1432,78 € 4,380,601 £ S2.7M,04 € 169.007,86 € 3,85% 07, 1856%
From &4p 12 mopths i6 26.549 687 € §1.978,37 € 88.528,24 £ 2AATAVE IR L 2.813.726,63 £ &4,03% B, 232E%
fram 2 monthsg::m 2 y&é_lrs g 16.960,56 € 2508118 & 42,042, 12 € 1.019.7533,7B € 1.036.6%3,74 £ 23,59% FA,2740%:
‘Yotais . il 45 154,38 € 50.245,03 135.398,41 € 4340, 559,95 € 4.394.714,33 € 104,0800%% B2,48220%

w5 Valuation exclisively for mortgage perticipations.

MSCEAIMER: Ti‘u commnumication is for informational purposes anly, It s not inkended as an offer or soficitation For the purchase or safe of sy fnandal instrument or a5 an
sfficial confirmation of any transaction. All data and other information are nat warranted as to completenass or acouracy, Additional infarmation is avalaible on request,

The assumgtions underlaying the information, including structure and coliateral may be maodified from the time to Yme to reflect changed circumstantes. Fast performance (s
nit ingirative of fiture réturng. The Spanish Offering Circular, approved by the CNMY, is the ooy legally binding dosument for this issue.




Cursent At Issue Date
% Notes ial Y CE % Notes tiominal % CE

SERIE A1 ,00% 0,80 0,00% 15,69% 200.G00.000,00€ 7,580
SERIE A28 60,73%  457.699.600,00€  106,82% 48,215 S00.000.000,00  7,98%
SERIE AZB 26,6%%  216.217.201,04€  10,82% 23,254 F36.200,000,00€  7,58%
SERIE & 2,97% 22,008,006 06 7,83% 2,17% 22.000.000,00€  5,78%
SERIE C 2,430 18.300.000,00€ 5,250 1,80% 18.300.000,00€  3,95%
SERIE D 2,12% 23.500.000,00¢ 2,17% 2,31% IEO0OU0006 1,80%
SERIEE 2,12% 16.000L000,00E  0,009% 1,57% 16000000006 0,00%
Totals 783,716.891,04 € 1.016.000.000,00 €

Reserve Funds  2,12% 16.000.000,00¢ 5,57% 16.000.000,008

Current

Ak Issue Date

Interest

Baltamnce

. ‘t‘-.a“é ; ..
rast C.

18,834 675,32 € 3,568
Trassury account (Paying Agq) eRE RS 0,00%
Repayment account cAoe 00, TH
Eiguidity Line {Limit} 3400 € 1, 611%

QM' S

Sufoedinated Loan 2,00 €

41, 00
Qther .04 £ 13,005%
Amount of the Liguidity Line 500 £ {5,004,
Generalitat Suarantee [RE 4, 0%

Principat Qutstanding of Forbearance

15 .A6d 295,07 £

Period
c fative but ding | 7.245,41€ 4,00 € Interest 348,507,57 €
Cumuintive outstanding Write-Gff 473.809,55 € 0,00 € Ratio: {Qutstanding FF + Interest) / 2,8957%
Tatal Gutstanding !
Comulative vutstanding Write-Off recovery PRLEEN D00 €
Principal Cotstanding With arrears>90 days / s
Principal Gotstandis 1,5225%, 0, G000% P%z‘g%g’i i
Weightad Average of LTV Distribution () 72.3182% 7,4534% Rationat Principat Trterest
G e e
: e
Recaiving TO be deterisned B, 173904
Paying To be determingd To e daterminecd
ADDITIONAL INFORMATION:
Management Company: Gestion de Activos Titublizados, SGFT, S.A, ©f Fortanalla 5-7, Barcelona Tel. 93 484 73 36 - FAX) 33 484 73 41 infofgat-soft.com wiww.gat sgftinfa

Oficial Redgster. Comisian Nacional del Mercade de valores
INFORMATION CONTENT RESPONSABILETY:

THE EX ECU‘EWE"‘DI‘REC}:OR
e 5,

.

Pasgein de Gricia 16, Barcelona

Gestidn e Activos Tikulizados, SGFT, 5.4,

DISCLAIMER: Thiz communication is for informational purposes only, it is not intended a5 an offer or solicitation for the purchase or sale of any financlyl instrument or as an
official mnﬁrrnatmn = any t:'ansaption. A data and other information arg not warrsnted as to completeness or sccuracy. Additional information is avalaibie on request.
The\aséum_ﬂtioﬂs underlzying the information, including structure and coliateral may be modified from the time 5 time o reflect changad Circumstances. Past performsnce is
et Indicative of future returns. The Spanish Offering Circular, approved by the CNMY, Iz the only iagatly bhinding document for this issue.





