Emportns exprasados n eRros

Facha Qonshitusifn DEFOEF 2004
Fozkhis Ernisidn Bonos D06 2004
Fachy Dezambolas L4/ 08/ 20

Soctadad Sestors

Adiministrador

Cin. Tosoreria a Tipe Garantizads
Parmatss Inforgsas

Laixa Catalunya
{ains Catabunya
{alwa Catatiunys

Gestion de Adthvns TRidados, SGFT, 54

Directores Asaguramibents Caixa Catalunya, BEVA, Sear Stesrns,
AP Margan Secerbies LTE, Nomura
Internatlonal PLE

Originador Cafxp Cataiunva

Garante dot Swap

Agenbe de Pagos Caboar ol Butadvis de Cataiunya

Mereads Magociacion ALEE

Prestams Subsrdinede Calxa Catatunya Reg. Contabie Vatoras §.C.L.YV. Bspaclear
CHppcbaras Caiva Catalunya, 3 Mirgan Securities [TD, Depasitaris Participaciones Calvs Cataiunys
Baar Stearns Ausditores Dafoithe & Touche

Sorie Horminad Ciradlacion (Uaitavio/ Yotal) Chase Inberases ;:E%Egtg?;:;gg:: Amnortizacion Caiifé‘:‘:?;i::g‘;‘;gz /8

pmiac&:’sgﬁgg ﬁfmzmmn m: Actual Ericinl Feecuansia Base: Af ?;; Fraf:i::;:ia Proxima Actuad Tniciad
et A2 ,00€ LI OG0, (0 wariable 1 - Aaa Anm
ERUARSTEI00Y - % i.a00 LEQD EURIS.3M+0,06% Fechar  15-01-Z008 - Al LA
Proferante f 508 Bulie QD08 L0, 000,008 IR-Lf4/TFLO Intorcses: - 1S5-LA4f PRI Ada R,
ks AL 45,003, 8a€ 109,000,008 Warlahie &, 08849 }5-07-2038 A Ang

ESQ245 753018 &5 D0 11453 1i.483 EURIS. 3M+0,17% Fecha: 15-p1-2a09 1b-01-2008 Ak Y13
rpferents f Pags-Through SA7,71L.554,04€ L 14R. 300,000,008 15-274/7510 Intereses: G87,27 6 15-1/4/7710 FEE 11
Serig B BE.771,00€ 100.000,00€ Wariabbe 5, 568% 15-07- 2036 And AxT
ERURSEFARGET B2 T 237 21F EURIB, 3M+0,25% Facha: 15-0E~ 2002 15012309 A4 ¥
BMegraning § Fass-Through 20,131 307 006 217006050, 606 15-374f7110 Intavesas: 132007 € 15-1/4/7710 EEYY A
Sarig O B2.7FL,00E 150,000, Yariabie B #1440 15-07-2038 A2 A3
ESURSEVERNIL B3 TT% A2 5’:2[3 EURIB. 3M40,40%  Fecha 1E-01-2009 15-01-300%0 Aok At
Megzaaning / Pags-Through BRQAT.E20,008 42.000.000,008 18-1£417710 Intereses: 1355838 15-1/8/F:10 A A
Senip D $E.F7L00C 100,000 00 Yariable 6,118% 15-07-Z038 Bzl Baal
ERUETEI049 R 250 ZBG EURIB, 3M40,80% Pecha: 15-0%-2004% 15-GE-300% BnE feiatsd
Subaridinads § Pess-Through 25,975 680,00 28.000.800,00¢ 15-174f7040 Intereses: 145046 € 15-17/4/7718 BRE+ BER

Totales SR TR E56L,04€

% maEnsual constantes

L 40 008.500,068

Opsiées 1a; 03,4728% G 4824% 0,5633%, 1,1387%
B4 anuRi equivaienia 5,5270% 5 6380% &, 5520% 12.8358%
“Wida Media (Bfos) - - - -
Con glenciuiz. armortizactn opeionat 5
fignos Sere A = prons avaistizibn Fioal - . . -
IHEM: EELI4SPRIGOF . . Whia Media (a8 - - - -
Sin glerdcin amortizacién opdenal = _m (afics)
Amortizacidn P - - - -
PO o onat vida Media {afios) 8,19 2,30 B,51 5,63
I rtiacion opcions
Bonas Serin A BRIGTG BRI pe Rortizscién Fingl 1770472023 16/(3172023 15/04/2023 17007
I5EM: ESOAASFEROLE ) . . . wida Meidia {afins) 9,44 837 A.80 &,04
Sin elsrcioin amorizacidn opdonst
Aemarilzacidn Final 15/07/2036 15072038 1570720248 LSS0
ot gsereich temcion cosionst Vida Madia {afias) 13,53 13,41 12,52 852
L rtigReiin OpTion i
#Fones Serie 8 SRTCICHS SRR o Ammaylizacion Final 17042023 1Bf01/2023 157087 2032 P3f0&F 3037
RN EROIASPRIGLE e esercicia & zais . Wida Madia {afios) 14,00 132,91 13,16 9,21
T Ejeriichs Imartizacion opcionat
E e ' Amgrtizaciin Fina 15/07/2038 15/G7/2035 LBFOFII0EE LRSUFII03E
e - tigacid o wida Media {allas} 13,52 13,43 L1262 8,5z
ar gharcicin smortimdidn opdona
Bowwes Sorke £ 4 e Arporizacian Final 170442023 1i0f01/3023 15072022 170472017
LEIM: BROIASTRIGIL Sin siercinio BEEECIAn aptonE) Vidy Media {afios) 14,00 13,51 1318 ER
Al i |E3TT:
! P smartizacitn Firal I5MRF2038 1B/ 2035 15/07/20348 IBFOTI2038
cor sjeres i ol Yids Meta (aftos) 13,53 13,41 12,62 8,52
Banos Serie & O SJRFLICia 2mariEacion apalang Amasizacién Fingl 17/04/2023 1670172023 1B/04/2022 177082057
ISIN: ES03ARTRIGS Sin eiervichs smertEscitn encianst Wida Media {afos) 14 04 13,81 13,18 .21
o Bt Aymrtizacidn Finst 15/0712030 15/07/2035 157072036 15/07/ 2038

Hipatesis WALS (% de pdriids gue experimentan fzs PY'S susceptibizs de entrar en litigio} del 20,00% v WAPF (frecuencis de fmpago) del 0.51%.
oy Amrtizackhn 2 spoidn de la Socisdad Cestors cuands & irporte de! prindipal pendients de amortizar de tas Pavticipacionss Hipttecerias sem infevior & 10.00% dat inicial v todas laz
stiigacionas de pago de ns bones pusdan ser atendidas v cancaladas an su otalided.

Este inforine 25 un comp 1 % §8 informneidn

abhecids en &l Fodlens Informativd de le Bmision de Bonros de este Fondo de Tiutizacion.

Unigamments is infarmacin comunicads oor Gesiidn da Activos Titulizedos, &n virud de lo esteblecids en e Fofleto Informative, se considerars vilida a los efsctos
o pidnicidad v Sifuside Trente & o tulares de fos Bonos o cuBiBsguIsrs TRrCenus.



Euribor §afia
Préctamos Hipotecariag Cajae
HMibor § Aho
Prizsiarmnog Hipoecarios Cajas TAE
Ting Activo T.ELLA TAE

A i i
Madio Fonderado

Fipo da présmmos {iltiroo mas  Bitimos 3 L’Hﬁrﬁp& & Oitimos 12 sistérics
Astual Focts daﬁ. Tass b 1 .
Congtitucion asi Mensea ; )
CoHsTanTe 0,48 24%: 0,47 8% 0,4‘}26% N {3%&32% LA3E78
s s Yasa Anual 5,6180%  5,5279%  5,7534%  6,953%%  1Z5308%
Mdrrro 7.521 14333 Equivatente
Saido Vive #36.447 129,28 € 3A00.000.185,36 €
Media 8442106 € G7.068,40 4
Minimo 245,41 £ 2501648 €
HMaximo 45201531 £

Mininee

Hanio

HMadiv Povidaradso
Miridoe
Maximo

INE.319,37 €

- Fachs

i i Constitucidn
5,8434% 3,751a% Caraigya HA8 74
4,75920% 2,5020% thadeid 9,10 9,37
Eead 8,0600% Camunidad Valenciana 5,94 &.05

Baleares G47 G433
255,25 316,95 Aragin 1,08 0,35
1,84 18,78 Andalucla 2,15 283
259,99 354,349
Murcia 211 2,97
Havara 094 3,58
rras Comunidades 720 #,56
48,57 % 43,43% Co I &0
28090 X200
0,89% D,91%
B, 48% 55,15%
12, 00% 0,01 %%

Antigledas pa d’:;mz‘;ﬂﬁ Deuda Vencida Dauda Pendiente “Dewda Total s Dadn Total/

Préstemos Brincipal Intarsses y Otrag Totak Vencimisnte ‘Principal T Vailor Tasacids 1)
Hiats 1 Mes 130 27.438,73 € 41.268,20 € 58.707,91 € 16.841.166,91 € 16.868,605,64 £ 60, 24% 75, 8524%
Dat ez Meses 88 22.363,8: £ 45.929,56 € 72.353,37 € £.523.048,79 € 5.545.413,60 € 23,28% 76,8591
e d a3 Mesas 23 11,157 82 € 27 056,35 € 39.513,97 € 2EH7 NITE 44 £ 2.179.080,06 € . 7R FEASENG
Dns 3 oa & Mezes iy 10E35 03 £ 44 580,067 £ 64, 325,00 £ 1.58B.8908,10 € 1.988.581,4F € F D% f2, 7 340%
e &g 12 Meses 5 72413 & 14,755,458 € 2034957 € A12.842,05 € 41%.636,19 € _1,50%_ i 4854
Totates 206 86.389,58 € 177.661,24 € 254.050.83¢  27.013837,33¢ 280003265 106,60% FEITIIV

11y Tasacidn seic an Préstamos Hipatecarias

#ntighiedad Paﬁl\il;?aiiznss ” Bedda vendda m;‘g:c?;?f;fgm W“““"m" . ;’:trﬂg:a:?ét:sé;
Prostamos Principat Enterases ¥ Otroes Total Principat iy
Hashr 1 Mes 4 G,00€ G,00€ L,og € 41325280 € 413,252,080 € 11 27% 74, 5859%
e 18 ¢ Mases F 504,82 £ THG,FIE 1471,55¢€ 177280632 € YFFVER L4 € 4,.85%, BEB5E3%
B 23 3 Meses ) GO0 € B,00 € 0,00 € FPIIBLIGL FPLIBLTIOE 7.45% A%, V5
Tz 3 a & Meses a 1,502,434 € 3.937,08 € B.430.42 £ 299.431,53 € A00.933,87 € B,21%% EERE R
Deda 12 Meses 13 1G.442,27 £ 2652271 € 35,964,408 € 1.098.890,09 € 1.108.332,38 € I, 2% 7H,7563%
De 12 Muges 8 7 Afos 15 17.726,27 € 42,852,583 € 60,588, 80 € 1.373.802.09 ¢ LASLEYEI6 € 37,90% B2, FEPEY
Fotakes 36 ALFERTFEC 71068965 € 304,264,725 € 3.535.988,53 € 3.66G6.164,23 € 108, 85%n FE 54800

(s Tasackin salo en Préstameos Hipstecsrios

Este inforee
LUnicamsnt

5 un complements 3 la ikormiaciGn estableclda en el Follato Iformative
= informacids comunicads por Sestitn de Acthens Titulizades, £ virtud da io estahlecide an &l Follats informativa,

e pubticidad v SRusiton frente 2 s titylares de fus Bonog & Cublesquiene tATCRIDS.

Je iz Emisltn de Bowos de aste Formdo de Titulizacidn,  © 77
s eonsideraid vilidy & log efectos



al, Diciembre 2008
0%, SGFT, 5.4

Artunl & ta eryigitn
Lok Nomvdinal o MC b Bsas Norrinal B ML
Farig A £, 00% {1,000 01, 30%, 11,435%% 1AGGO0.000,00€  B.45%
Serig AT S8 879 SOL.711.554,048  17.3% 82,02% 1.148.300.000,00€ 8,458
e B 111% 20,133,007, 008 12,00 1,554 21.700.000,00€  8,50%
Sarie &,04% 38,963 820,006 8,01%s 3,00% A2.006.300,00C  3,80%
Serie L3 &, 51 25.57 5 BEL G0E 4 (1% E00% Z6.0600.000,000  1,50%:
Toead 37 FELEEL, 04 € L400.000. 000,08 C
Fondn de Reosra 4, G F5.5911, 302 448 1,50%, 26.600.005,00¢

430585.465,36 € 5,32%
CUEMTA AGENTE 3E PAGHS 0004 DO0%
CHENTA TESHREREA - AMORTIZACTION LE0E 000%
CUENTA RETENCION DF PRINCIPALES 0006 000%
CTA. TESOR, - COLATERIZACION SWAP G306 0,00%
LEM, DISP, LINEA LIQUIDEZ BL.745.8L2,08 £ K 30%

R
PRESTAMO SUAURDINADS 29,‘%?2‘5??3; £ 5,33%
PRESTAMO GASTOS INICIALES GAOGE 00
IMPORTE DISPUESTO pOR LINES DE U 000%
LIQUIBEZ

r;ﬂ:.(gunﬁ» DISPUESTO SERLES AL {G) GO0 € G00%

Saido Vive Bh's periods en espers 23 AT ER6,29 €

#71.481,02 €

3,7211%

Actuwl £ ia emision
Tt n -
Pérodidas Acurnalaiss Bvotytives 2k.441,82 € 0,40 €
. Ratic: {Satdo vive 8 + Interpses
Wirite-OfF Anurmiiados 2.036.459,57 € 00 £ Davengatios) /Satde Vive Total
Aecuparsciings sobre Write-Of scyemaisdas BH7. G52, 68 £ eExi R
Ratio de margeided: Ssido Yive lnpsgados>20 dias : G
/ Gl Yivo Tokak B34 P,00a%
iy Ponderads Brincigat / Yalor de Tageddn ) .
(RIS iy 71297 4% B2, 2E30%%

iidn

Fgha
Hibmern de derechos de orddits adyuirides
Brincipal derschos de onbdito sdicinnates

o da Hhog de crédite
Principal derechos de orédits adicionales

s

il

IMFORMACION ADICIONAL ER:

Sorietiadt Destirn: Gasticn g Acives TiBrades, SGET, 3.4,

Ragistre Ofia: Comisids Nadonal del Merzado ds Vaiores  Passeig de Gracia 16, Rarosiona

RESPONSABILIDAL CORTENIDD INFORMACION:
BE IRECTOR SIECUTE

Gastidn de Activos Titulizados, SGFT, 8.4,

¢f Fontaneis 5-7, Barcelons Tel, 93 484 73 36 - FAN: 93 484 73 41

Brincipal Hoclonal

Recaptor # Determinst 1805630

Pagador A Detarmina: A Daberminge

infoddgab-gEi.com  wivw gat. gt bfe

Egte informs o8 Ui compiamerdo & s iformadidn sstablenida en gt Follato Tafermativo de ka Enisién de Bonos de aste Fendo de Tiulizazion.
Lirisaminie e nformackin oomunicads por Gestidn de Activos Thutzados, en virtug de jo estabiscido en of Follsto nformativ, Se congiderars w&i0a 3 (0g efectos

g pubicidad v Sfusién frante 8 Loy Btcisres de los Bonos o coplesquisra tarmenng,



Jecernber 2008
FT, 5.4
atalunys Group

The smounis are exprasesd in eures

Biate of Consibulion OES06) 2004 Managars Caixa Catalurys, BBVA, Bear Stearns,
Tasug Date ORF0G/2004 . 12 Morgen Securities LTD, Nomurs
Disbursament Dage 15/08 2004 ) ) Irﬁternai:i'ﬂnai [
Managerent Compssy Gastlon de Actives Titulizados, SGET, 84 Originator / Sarvicer Canma Catalunya
Adwinigirater Caivs Catahinys Swap Guarantee
Guzrantasd Interest £, Caing Catainya Paying Agest Calwa o Eatabvis de Catsivnys
Interest Swap Caika Catalumya ) Secondary Market AFAF
Bubordinsted Loan Caba Catafunya Repistar of Book Securities 5.(?,%..,\3, Espachear
Lesed Manager Caixa Catalunya, T2 Morgan Securities 17D, Deposttary Caixs Catatunys

Benr Stesms Agditors Deluitte & Toucha

.
Principat Outstanding [Unit/Bonds /Totai} Caupon Type g:;:::zi%‘;?:é: Redam plion Mandy's f!ﬁc? B/ Fitch
zs?aiag;aa Curvent - 9 days Final Maturity o
Priogityf Type Redemp. Facter Carrent Oeiginal Fraguency Bager AF 360 Frequancy Maxt Carrent Griginal
Gaie AL 3,004 106 G650, 00 Figating - Uy - Ay AnE
EEO3457RR00Y 03, {Ro 1500 1806 ERES 3M40,06%  Tiater 15012009 - Add RRA
Sl £ ST Sullst 4,008 140000 300,36 IR-174/7/10 Interests: - IE-1F4 A0 A, Afh
Darie AZ 48,003, 85€ 100,000,008 Flating 5,488% 1500236 Amd Ana
ERLISETEIILS &5 0% 1t.483 11.483 ELIREE. M4 0,179  Date: 15-08- 2008 15012005 RAH LT
Sarigrd P Thedugh 562.711.504,04E 1,58, 300,000,006 15-1/447110 Interasts: G8F,27 6 151747710 Add, AAL
Barig B Q2771 008 155,006,060 Floating T5G% A5-07- 2038 Aad And
ESOIAETFRIGIY H2 P 217 7 EURIS 3M+0,25% Data: L5-01-200% 15-01-200% Al AA
Mezzaning / Pass-Thraugh 133,307,008 21700, 600,008 1814447440 Tnterasts: 132007 ¢ 15-1/8/7/10 FET Aa
S ’ B2 7FLO0E 106 500,00 Flouelng 5,718% 15-07-2038 A2 A2
ER345FEI0Y GE T AZ0 430 FURIE.3M+0,40%  Date: 512005 LB F00 A4 At
Mazzarine f Pags-Through 38,983, 820,008 a2 B0, A0, 008 i5-1/4/7410 Inferests: 135563 €  i5-1f4/7/10 A &
i [3 $2.771.00€ L Real Tl Fioaking 5. 118%, 15072038 Baaz Braz
EEANEE RN 92,??% 286G 280 EURIB. 3M+0,80%  Date: 15-01-2009 15-01- 2002 BES =121
Sibordinated [ Pass-Throush A5.575 BEO,00C 28.6500.000,008 515447710 ¥aterests: 185048 £ 15-17447010 BEE ERE
Fobals B4, FEE. 561,048 1. A58, 000,500,058

3,87 28% A32a% 3.0632% 1,138%%:

Ot 1 e maonthly constant
o -
p anryal constant 5,5379% 5.8380% £,55259% 12,8590
’ : Average s {years) " " i
. With Ot Rademipti . - - - -
Serie A% h op peion it fnacurity
1SN ESRBSSTRI00T Avarage e (years) ) ) ) )
Withoot Optize Bagdamption . ) - . R
Firat aveacharity -
. Al 8,51 58
Withs Stion . Svernne ife {years) 9.48 Bl - 3 Sﬁpcw
Sarie A2 with: £ption Radeenption Finat madarity 17042022 16#071,/2023 1B D01E T4/ ALY
FSTH; ESH34STEIOLS it . Aversge s (years) 944 6,37 e 2,04
4 y 1y ¥ G 3 PR
Yithout Dpiion Rademgtion Pinat saturity 15/ 2038 15073036 154072036 L8107 2036
41 2,63
it Dpion Regempt Average ife {years) E55 ' e s {?fi‘j*?
. with: Tiption Redemption Fingl madurity LF0AL2023 150972023 1E/04/2022 LFFO4EIL
T oy 5
STy ERGBSEFERGLS hout Gt N Avorage Hfe (yeurs) 14,00 . 13,51 . N 328 ¥l
witheet Optide: Radenmption Final madiety 15072035 L8071 2038 LTI RO6 507/ 30EE
13,53 13,41 13,67 2,42
Wik Oprion Red i Averag e Syents) 2 02022 LTS
s O L 5] ! i
Seria & ption Redemiptis Finad meducity 1770472023 1E/01S2022 15/ £dd
ISEM: BSOS TEINEL . . Average fife (yews) 14,00 1351 13,15 21
Witheut Sptien Rademyition Final madurity 15/077 2036 $5/0F/2036 L5/GTFRU36 L5/07/ 2036
13,41 12,62 2,52
Cipatien P £ Puacage ife (years) 13’32123 G 2043 150472022 F7f04F 07
(533 el t=yglaiaials] ! :
Berie B Wi L P Final madurlty 1704/ 1601/ /
1 s
TRIN ESOSETRRDAE otion Aademot Avarage fe (yaars) 14,00 3,81 Si*f_s ” 94
Withaut Dption Redemption Final matusity 1500742036 1540771136 1502038 AEJOTFIES

Hipotagis WALS 20,009 and WaFF {3,11%,, )
w Aranlisation, st the discretion of the mansgement company, provided the remalning bafanee of the prinzipal of the mortaass loans i less than 10,00% of the mnikial amount and all the
prRyrnent ehigations srisirg fross the bonds can be peid and cancellad in fuil,

DRSTLATMER: This communication is for ormstional purposes only, i is not Intended as an offer or solicitation for the purchage or sale of sy francisl instroment o as an
official porfirnation of any transackion. Alldats. end other infornation sre not warrented 85 1o complatansss or accuracy. sdifitlomat information 15 svalaible an request,

The sussmptions urderdayiog e information, inchsding structure and oollaterat may ba modified from the time to time 1o reflect changad Sircumstaness, Past parformancs i
rial icisitivg OF foturs returns. The Seardvh Ofering Circular, approved. by the CRMY, is the only legally binding decumet for this issue.



Pool of Mortage Loans (Finating Rate)

Constitution

currant Date

Quistanding Balance
Awarage Loan

Minimum

MR

BEEnim
PERCIIT EIreE

Hinimum
Maximsns

i CECa

Euribar L af

Prisiarnos Mipotecarns Cafas
Miboy 4 A

Préstamos Hinotacarios Cajas TAE
Tipa acrive CE.CA TAE

F.521 14.333

BIG.44F 129,38 € 1.400.000.385,36 €
84,421,080 € G7.568,40 €
945,31 € 25.616,46 €
35331837 € 452,015,921 €

5, 9434% 32052%

4, 7R90%; 2 5020%
¥, 800N B,0000%

269,28
1,94 18,79
29%,9% 354,78

0, L6% 0,20%
45,37% 4L,43%
2,00% 2,29%
,89% 0,01%
50,480 55,15%
0,00% 0,019

Current Last 3 iast & iast 3% Historical
Month ‘Months Months Months
Bingle Marithiy y BET
Morgality (SMM) 3,4824% 0,4?25% 0,4925% 056328 1,158
Annual :
Equivalent {CPR) 5,63809% 5, 5279% 5.7534% H,552%% 14,5328%

Cataiunys 20,48
dadrid 2,10
Comunidad Yalenciana 5,94
Bateares g47
Aragin 1,43
Andaluckz 2,L%
Mureia 11
Navarra 0,94
Resy of Autonomous Regions 280

HBagizrg Nu:;i?r‘ﬂuttgagﬁ Mature Debt Ramaining Dabk b Total Dbt B Loai ko Value )
Principat | Interest and Others Totals Hature Principal l .
iUp 0 30 dirge 150 27.438,73 € 41.269,20€ 68.707,93 € 16.841.186,91 € 1686860554 € 6, 24% 75, BE34%
From 1 tp 2 meontis &8 2236381 ¢ 49.989,56 € F2.353,37 £ 652304878 € 5.545:413,60 € 23,38% 76,5551%
From 7 o 3 months 3 12.157,52 € 2705635 € 3621397 ¢ 2187 B2 44 € TI7ROB008C T 7 0% ¥7.5458%
From 3 t2 § emontas 2 19.635,32 € 44.590,67 € 64,225,995 € 1,985.956,10 € 1.968.591,42 € 7,10% 82,7340%
From § te 12 months 5 5.734,21 € 14,755,456 € 30.548,57 € 412.842,08 £ 418.636,19 £ 1,50% 81, 5556%
Totals 306 £6.286,59 ¢ 17F.H61.24 € 164.050,82¢C  27.913.937,32€ - 28:000.326,1 106,000 76, 7733%

ny Vatpstions exclusively for mortgage paricipations,

Humber Morigage Mature Debt oy Total Bébt
Aging Participations Mat,:ﬁbt w0 - W Loan o Yalue )
Principat Inverast sid Others Totals “ Principsd 0L 9%

Lig £ty 30 flays 4 4,00 € G004 0,00€ 41325280 € 41325280 € 11,.27% T4 ARG
Froan 100 2 miodnths i 504,82 € 76, F3E 125185 € 172,280,232 € 177.FE5 14 £ toAEE B2 5F63%
From 2 M 3 moaths 1 BO0E 4,00 € 000 € RRABLFOE R PEE 7 85 AY DG
From 3 o § months k1 3.502, 34 € 3937084 £.435,42 € 293 431,53 ¢ S0GIZE7 € © OB P RIRLW
from § 1o 12 montng 1E 342,20 E 29,922,714 36,964,898 € 1.098.850,060 € 1.109.332,36 € 30, 26 FH G5
From 14 menths (o ¥ vesrs i5 13726, 27 € 4286253 ¢ 60.588,80 £ 1IPIEZ00C 1.539.678,30:€ - 3F,Dé% B2 OTFES

Tofals 36 a7 Fe L 740658985 € 104, 264,75 € 3.635.988,53 € F6,5480%

2.666.164,33 €

L5005

11y Vaivation skolasivaly for mortgage pericipations.

PIECLAIMER: Thic commmnication is for IMfarmalional marposes oniy, it 1S oot intendad ag an offer o
fficisl confirmation of any transaction. All data an
The assumplions underaying the information, incduding structure and toliateral may ' the
Aot ndicative of future retums. The Spanish Offering Ciroutar, spproved by the CNMY, s Ehr pinby bagatly binding document for this issue.

o other information are not wranied as o omp

+ solicimation for the purchase or sate of any financial ivstruifient oras an
lsteness or accuracy, Additional information | avalaibie on request.”
e modiiesd from the time to fime b refiect changed cropmsttingas. 45 PErfrmanes i



Comrrgnt Al Tsane Datg
o Hiobas Mo B B S Fokas Normina % OB
Seriy AL T4, EH3%h 4,604 £,00% 11,43% 1AL 00000008 B,43%
Berie A2 BEET SERTILEEGBEC  17,13% 82,00%  1.348.300.000,008  245%
Seria B 3,15% AL I0TO0E 14,029 1,53% 21700000008 §,30%
Garie ,51% 38.983.820.008  8,01% 3.00% 42000000008 3,50%
Serie & ENE S E.ETSEBU0E 9,00% 2,00%, 28.000.000,00€  1,00%
Totats ST FELEEL08 & 1.200.00{.6386,06 €
Rpgarva Funds  4,00% 259112 448 1,509 26.500.000,00€

., December 2008

Balance intaregt

45,085 451,36 € 53

it

Guarantesd Interesk .

Tressury account {Paying Ag) 0,00 € L,00%
Repayrmaent acossnt 0,00 € 4,008
Principal Wit eding & DL E G 0T
Treasury ascount ~ IRS Collataral 0,00 £ 0,00%
Liguidity Line {Limit) S1.740 Q1209 € 5 32%

Subsardicated Loan HAFRLAEFIETE 838
Loan Contract for Initin) Expenses G e 5,00%
Amount of the Liguidity Lina G40 € D00%
derpratitat Guarantee 300 € G

Cursent Al Tesus Date
¢ gy gh 28.641,52¢ [ReE S
[ Bk ias ding Wefte-O8 2.036.855,57 £ G806
[ b ing Welte-ON penovery H67 562,60 C [ER AR
:xgggzg gﬁ:&z:ggzg With arresrs =9 days ,0543% 5,000
Wighted Average of LTV Disteibotion F1,2974%: B2,2230%

Humbar of sdditional cradit vights

MEHE 1! ik,

1

Pringipal of addiiomal credit etphts

Rumiber of aifditions) credlt vights
Erincipal of additonsl cradit rights

ADBITIGHAL INFORMATION:

Manpaement Company: Sestidn de Activos Thullzados, S5FT, 5.4,

Tk Register: Comisidn Nacionsi del Mercads de Yalores

Principal Gutstanding of Forbearance g I
Pariod 22.402.535,29 €
Interess AFI LG E

Ratio: {Gutstanding FE + Intevest /
Total Ouistanding

Motionad Pringipal Intarest
. I TT—
co
Raceiviog T be deferminas &, ABY583%
Paying To b deterrsined T e delermicsd

of Fontanelts 5-7, Sarcelons Tel, 03 484 71 35 - FAO0 92 484 73 41 infofost-ooftoom  weww gat sl indo
Pasneig de Grada 18, Barcelons

Gestiba da Ackives Tiulzados, SGFT, 5.4,

DISLLAIMER: This communication is for informakivnsl purposes only, It is not intendad as an offer or solisivation for the purchase or sale of any Finsacial instrument ar 28 an
affudal confirmatlan of any transaciion. Al dam and other information are aot wananted as to complabeness er accuraty. Sdditional information is avalaible on requast.

The assirriptiong underliving the information, inchding struchure snd coflateral may be modifiad from the Yime o tme fo rsfect changed ciroumstances. Past parformance i
aot ingieative of future retlrns. The Spanish Offering Circutar, approvert by the CNBY, i the only lagally Biading dansment for this issue,





