nforme Mensual, Julic 2008
Gestion de-Activos Titulizados, SGFT, S.4
" Grupg Cabea Catalunya

importes exprasagos an sures

Facha Constitucidn L2127 200% Directores Assgoramiento Bares Pfopular Sspatio, 54, W Morger,
. "

Fecha Emigién Bonos 12712 A00% De?fa Barr fLE ] .

Fecha Besemboiso 15/1242G05 Qriginador Cmixg Catalunya, BEVA, Baown Fopulsr

Seciedad Gestora Enpafiol, 54

Administrador

Gestidn de Activns Tikulizadas, SGFT SA

B8YA, Caixa Catalunya y Banca Popular Garante daf Swap

Egpaficl, 5A Agente de Pagos Taiea ¢ ' Estabeis de Cataiieva
Cta. Tesoreria a Tipo Garantizado Banco Popular £3paficl, 56, BBVA, Caixa Mercadn Negociacién Biolsa e Barcelona
Catalunya Reg. Cantahle VYaiores 5.0V, Espadiesr
Formutas Intereses Caixa Catalurrya, BBVA, Banco Popadar Depositario Participaciones Banch Papiler Fopaiiol, S4, BREVA,
Espafiol, 54 Cotxn Catalunya
Prestemo Subordinado BEVA, (;:aixa Catalunys, Banog Popuiar Auditores Dialoitte & Touchs
Espafiol, SA

Directores

Canxa Catatunya, 1P Morgen

Tipo Interés Actual : Catificacitn Mondy's / &
Nomina? Circuladién {Unitario/ Yotal } Ciase Intereses | P OEEUSS 5 ado: Amertizacisn &P s Phch bra 4
céu?:;ifsm Factar 81 dias Final Actuol  Imicial
ici s i Clud nicia
Frefacton/Tipo Amaortizacion | Actual Actuat Inicial Frecuencia Base: Af 360 Frecusncia Préxime
SERIE £1 0,00 100000, 004 Variahle w O 2-G4- 2040 AEa Aaa
ESG34 10%6008 ~ B 1.E83% 1.633 ELURIG.ZM4+0,07% Fecha:  Z0-10-2008 -
Prefaronta / Pass-Through 02,006 163, 300,060,906 20174710 Intereses: - 20-1f477710 ARA A
SERIE A2 51,068,878 104.000,00¢ warlable 4, D535 2042000 £33 Ang
EE0341096018 R1,970% 4,538 4.638 EURIB. 3M+0,04% Fecha:  2-10-2008 {5 13- G0
Preferante/ Pass-Through 251.425.353.068 483.800.000,006 20-174S7710 Intereses: 656,57 € 20-174; 7410 AL 2E
SERIE # 8%, 797,586 104,000,006 Wariable 5. 228% 20-04~2{040 B LT
E5055100%804 0BG, 80% 105 105 EURIB.3M+3,27% Fecha: H)-10-2008 2G-i{}-2Ge
Mezzznine / Pass-Thioush $.008.745, 90 105300, 000,60€ 2-1/4/7110 Intereses: 113383 € 20-1/4/7/10 A8 A
SERTE C 95,797, 586 10000, 006 Wariable 5, 308% {-04-2040 Az A2
ESCE4t 006032 85, 80% i7g e EURIE. 3M+0,35% Fecha:  20-10-2008 EQ-10-2008
Mezraninge / Pass-Theough 15.357.766,82¢ 17.800.000,00¢ 20-1744 7110 Intereses: 1153,18¢€  20-17447710 ) A
SERIE D 100,000, 00¢ 100,000,000 Wariatle 5,658%: 24-04-20a0 B Srak
ESI3435096050 108,00% 245 245 BURIE.3M+0,70% Fecha: 20-10-2008 A dejeroninar
Subordinada / Pass-Throuah 24 500,000 408 24, 500,000,008 LE-17477850 Enteregsesr 1430,22 € 2-1/4/77i0) B+ BRgafss

Totales 304.291.905,78C

799.009.000,00C

Opeidn %% mensual constante .44 22%, GLEETE Y (3.6 7700 Q. FEETY:
Yo anuat equivaiante 5.1788% T.7267% TBIHIY 5.V
Con wiercic L Vida Media {afios} - - - -
Bonps SERIE Al A0 SRrCicit Amortizacion opoonal Amartizacion Final _ R B .
ISIh: ESO341 i i fi - . - v
negoes 5in gjercicin amaortizacidn opoional Vida Madia {ahos}
Amortizacion Fingl - . . -
o B ) Vida Medis {sfios) 173 3.45 5.494 3.35
Bonas SERIE A2G Con efercicio amartizacidn apcional Amortizacion Final 20410/2013 220472013 2208/ 2013 T101RALS
ISIN: ESO341G26416 N o . Vida Media (afias) x93 EX X B2 354
S0 ajercicit prpdizacidn apcicna R .
Arartizacion Finat 22f1072018 22411/ 2018 AOLF 2618 20§06 2017
Con siarcic it oo Vida Media (afivs) 5.20 4.85 4.8% 4.56
Bonos SERIE B 0n &larcicio amartization opclonsl Amortizacitn Final 2171872013 22/04/2013 227042013 25ALIAF
ISIN: £5039 i i i . . E 5.04
1096924 Sir edercicin amartizacién opclonal Vida Media (afios) 571 589 5.68
Amortizacign Finat 220472019 ABO7201E 2O/UFF 08 L Eie o)
c Vida Media (afics} 520 4.85 + 86 4.5%
Bonos SERIE € B Bpertic inartizacion opcional Amortizacion Fing| /102013 22/04/2013 220472013 21p01/3013
15IK: ESD341096532 i i &, . A S.a%
o S ejerticio amortizacidn spcional Viga Media (afios) &.50 606 s . »® !
Amartizackon Final 204072020 2RA1072018 211G/ Y FEHGTIENG
c o . , Wida Media (afios) 5.28 4,86 4 86 +.58
o _ )
Bonas SERTE [ O SJEICicln amartissdion apcicna Amortizacian Final 21/20/2012 22/04)2012 204203 F1T172000
ISIN: ESG343109604 3 i fi & 3
13 Sin ajerticio amertizarion opcional Wida Media (afios) 745 #.82 IRz £33
Amortizacidn Final 21401420306 2170112036 210152036 2IFOLFEOES

Hipdtasis WaLS (% de pérdida que experimentan las Ph's susceptibies de entrar en litigio} del 0,00% v WAFF {frecuendia de impaga) del 0,00%.

i :ﬁxrﬂr:urtizac'ldn a opcidn de 2 Socedad Gestora cushidn vrpirte del priacipal pendiente de smortizar de las Participaciones Hipotecarias sea inferinr af 10,00% dal inigl v todag las
obligancies de pago de fas bones puedan ser atendidas ¥ tanceiadas en su tetaidad.

Este informe &5 un compizments a &2 informacion estatlecida en el Follets Infarmative de 1a Emisiin de Buanes de este Fondo de Titulizacion.

L'Jnicamgnte A Eformacion comunicada por Gestion de Ackives Titubizadas, eh virtud de Io establecido en et Falleta Infornativo, se considerard valida 4 lus efectos
de publividat v gifusion fremte a los ttudares de los Bonos O QlalesquEers Mreeros,



Tipo de préstamos

General

Nimere
Haldo Vive
Medio
Minimo

Miximo

G

Medic Pondarado
Miricno
Maxime

Madio Ponderado
Minimo
Maximo

Euribor 1 afio

EURIBON § ARD B.O.E,

Euribor 3 meses Centraf Anotac, Bow, Bspafia
Eurinor & meses Central Anotac, Boo. Espafia
Eurihor 12 meses Central Anotac. Bro. Espafia
Euribor ¥00 Semestrat dia 10 - MBS

Euribor 100 +1 Sernestrad dia 15 - 104

Eursbor 105 +0,4 Semestrat gy 15 - 123
Euribar IG0G +0, 7% Semestral dia 20 - 157

Tipo Fido

Euripor 100 ~ IGAE Semestral diz 15
Préstarnos Hipotecaring Cajas

Préstarnos Hipatecarios Entidades

Eurbor 100 Semestral dia 20 - MBS

Furibor IC0 Semestral dia 20 - MBS

Mibor 3 meses Ceatral Angtaciones Bou Espaiia
Mipor 6 meses Central Anataciones Boo, Espania
Miar b Afis

Otras Referencias 1CG

Otras Referencias

Préstamos Hipotecarios Cajas TAE

iRPE - Préstamos Mipotecaros Entidades TAE

Actual

296,532.670,97 €

73.592,64 €
176,30 €
257223808 €

5,5425%
0,4920%
14, 3000%

83,29
0,00
42,18

37,75%
16,07%
10,56%
3,44%
5,21%
3,78%
0,21%
1,37%
0,02%
4,85%
0,08%
041%
0,854
0, 26%
0,30%
0,08%
0,02%
1,12%
5, 40%,
4,18%
3,78%
0,19%

o Infortme Mensual, Julic 2008
Activos Titulizados, SGFT, S.A
: - Grupo Caixa Catalunya

R

Oitires mes  Oitimos 3 (itimos & Ultimos 12 Histdrica
meses Meses masss
Fecha di s " I
Constitushon asa Mensua Az e B N o
Canstante 0,2422% 0 7627% 0,7682% 9,6679% 0,6770%
Yasa Anuat 7,1758% 8, 777599 8,8384% 7,7 266% 75203
7.470 Equivalente
FiG.024. 588,58 €
2308561 €
474,48 €

384688225 €

Actual

Fecha
Constitucion

3,43
0,4920%,
B0, 000%

Cataiunya
Madrid

Baleares

91,94
7,00
373,82

Araghn
Angaiucia
Murcia

Navarra

24,14%
13,13%
15,91%
3,11%
5,30%
3,74%
0,23%
1,52%
9,02%
5,80%
0,00%
£,92%
0,77%
0,57%
0,45%
0,05%
0,03%
1,17%
7,52%
5,13%
3237%
0,21%

Comunidad Walenciana

Lin (Garantiz Hipotesania

Otras Comunidades

65,13
0,21
0,27
1,014
0,05
0,73
0,00
0,02

32,48
0,08

1,34
0,58
0,15
2,57
0,13
JHED3
Q.40
0.0
46,75
04

- I':ltfmero Preuds Vencida Deuda Pendiante beuda Total o Deuds Totlf
Antigiiedad Parficipaciones Vencimients v o
Préstamos principat Intereses y Otros I Totat Principal % alor Tasacion ()
Hasla i Mes 134 26727429 € 48,487 36 € 315.761,855 € 9.388042,38 € 2.650.316,67 74, 885 37,1421%
D1 a3 Mases 40 137.392,83 € 18.584.45 € 155.9%7,28 £ 1.501.068,27 € 43846110 C 12,71% 14, 7660%
oe 2 a 3 Meses i7 BE.155, 30 & i4.466,53 C G243 € B63.278,80 £ 949,434,70 £ 1.35% 37,0264%,
e 33 & Mases 9 17,185, 76 £ 2,708,320 € 19.844 96 € 128.527,45 € 146,713,321 € 1,14% 58,3136%
L & a 12 Mesas il 9.503,01 £ 2B/ 0T E 12.081,08 € 49%, 776,54 £ 505,279,085 £ 3,93%, Liz, 3514%:
Tatales 2in 517.511,79 € B86.825,51 ¢ 60433730 C 12.377.693.74 € EL895.205,53 & 106,a0% 30,5680%

(1 Tasacion selo an Préstamos Higotecaros

- Rimare Dauda Vencids Dauda Pendiente Peuds Yotal % Dauda Total/
Antighadad Participaciones vencimiento Vator T by
Prést Principal Interases y Otros Tatal Principal B/ ator Tasacion m
oela 2 Meses 2 1.965,07 € oRR12 € 2153189 € 115.081,83 € 119,647,080 € 5, 7B 4% A06EY:
e 2 a & Mezes 17 o 227,43 L 8.878,33¢ 68105 M € 45(1958,32 € SE0.E5,75 € 25,21% A7 A%
Tz B & 12 Meses 21 E£3.516,07 € 16.547,48 € BO.DG3,55€ 1.071.365,94 € 1.134.852,01 € Gd, 315 54,871 3%
Totales 50 124,308,577 € 2661383 € 150,322,568 € 1.640.4206,19 C 1,764,714, 76 C 1080, 00% AG,A9ZE)

oy Tasacidn soho eb Préstarmas Hipotecarios

Este mforme £ Un complementn 3 fa informacion estabilecida an

limicamants fa @formacon comunicada por Gestidn de Activas Titulizados, &t virtud de bo astablacida en

de pullicidad v difusion frente 2 fog tiuisres de las Bonos o cuplesquiera tRFCeros.

21 Folleta Informativa de k3 Emisidn de Bonos de este Fondo de Tiukizadion.
¢l Folieto Informativa, 52 considerara validz 2 Jos efectos



Actual A [a emisin
SaRonos Neminaf S MC % Boaos MNornini Yo ME
SERIE AL 2, 00% [PRE/R 4,90% 23,33% 163.300.004,006  14,56%
SERIE A2{3 B3,73% 251 425 393,062 23,27% 69,11% A53.800.000,00€  10,56%
SRERIE & 3,00 FA08B.745,90¢€ 20,27%; £,50% 10.500.000,00€  9,08%
SERIE C Bl 13357 PGS, 828 15,105, 2,56% 37800000, 008 E,50%
RERIE D f16% 24 500,900,004 5, 559% 3,500 24 500,000,006 340009
Totai 300.291.505,78 € 700.000.000,90 C
Fondo de Resarva &,99%; 21000000, 00 3,00, 27.000.000,00

" Informe Mensual, Julic 2008
tivos Titulizados, SGFY, S.A
S Grupe Caise Catalunys

Laida fnterds

CUENTA DE TESORERIA A AIGAEEE G L 408%
CUENTA AGENTE DE PAGOS EELEL 455%
CUENTA TESGRERIA - AMORTIZACION SOTE0,00%
LM, DISP. LINEA LIGUHDEZ ROEE Q00%

PRESTAMO SUBORDINADD 21000000, 60 € 5

PRESTAMD GASTDS INICIALES 936 GGEO03E 5 aEM:
IMPGRTE DISPUESTC POR LINEA DE .00 € 0. E0%:
LEGUEDEZ

AVAL ESTADG- DISPUESTO SERIES AR {(G) 0,080 £ 0,03
¥ A2 {6}

Actual

A |3 emision

Pardidas Acumuiadas Evolutivas

Write-Off Acumulados

Recuperaciones sobre Write-Of acumuladas

£.221.603,53 €

Hatio de morosidad: Saido Vive Impagados>%0 dias

/ Saido Vive Torat

Madia Ponderada Principal / Valor de Tasacidn
{P/VT) (0

Witirny pdouisicién

Fechp

Himers de dergchos de cridite adquiridos

Frincipal darechos de crédito adicionales
£T1 daui:

Hiémero de derachos de crédite adquiridos

Principal derechos de crédito adicionales

Yengimianto tedeico pariodn fde recsrge

INFORMACEON ADICIOMAL EN:

Suctedad Gestora: Gestion de Activas Titulizados, SGFT, 5.4,
Registre Oficial: Comision Neoonal del Marcado de valares Pass

RESPONSABILIDAD CONTENIDO INFORMACION;

T
EL DIRELTOR EJECIMEVD

2.902,54 €

104.750,86 €

[, H150%

58, 10%5%

4,00 €
403 €

0,00 €

0,0000%

85,565 3%

Gestign de Activies Téuizedas, SGFT, 5.4,

Salda Viva PR's pericde en espers

Intereses Devengados

Ratio: {Saldo vive GE + Inferosas

0,
Devengados}/Salde Vive Total ¥

Brincipal Navisral Enterds

Recepior A Determis:

Pagador A Darprmingr A Thztarrriniar

of Forganella 57, Barcelona Tel. 93 484 73 36 - FAX: 93 454 73 41 mfo@gat-soft.com  www, Gt sgi.intn
eig de Gracis 16, Barcalona

Este informs es un complamento a |z informacidn estatlecida en o Folleto Informativa de la Emisitn de Bosos de este Fordo de Titullzacién.

Uricamente I informagion comunicats
de publicidad v difusion frente a les Litul

g0 Gestion de Activos Fitulizados, en virtud de jo establecido en el Follets Informative, $e Lonsiderars valids a los efactos
ares de los Boros o cualesquista tercems.



Monthly Report, July 2008

_.:Caix'a. Cataturya Group

The amopunts are expressed in eures

TDate af Constitution 11242005 Managers Bans Pﬂr}fjiar f:spaﬂo, A, 3P Morgen,
Issus Date 1.3/1242005 Dapfa Bank PLT
fishursemeant Date 1571272605 Griginatar 7 Servicer Caiva Catatmya, BEVA, Banco Popular

Egpalict, 5A
Management Company

Administrator

Gestifi e Actives Tielizados, SGFT 54

. Swap Guarantes
BEVA, Caiva Calalunys y Banca Fopuiar

fspaiol, SA Payisng Agent ;i:xaj r;;as:rs a: Catstunye
: et}
Guaranteed Interest C. Banco Fopular Fspafiol, 54, BBVA, Caixa Secondary Market 52 G2 Ba
Catalunya Register of Beok Securities L. Espaciear
Interest Swap Caixa Catalurys, BEVA, Bance Papular Depositary Baren Popalar BEspaficl, 84, S8VA,
Espafiol, SA4 Cains Cataburya
Subordinated Loan BBVA, Caixa Catalunya, Banes Populae Auditors Deloite & Touchs
Espaniol, 54

Lead Manager

Caiva Cataluaya, 1P Morgan

Principal Qutstanding {Unif/Bords/Yotal} Coupon Type i:gz:;g?:}?: Redemption Hoady's ";SCE ¥ 7 il
wfrzagzae Cusrrant . FH days Finat Materity o R Seicimat
Priority/ Tyne Redesp. Factar Current Griginai Frequancy Base: A7360 Frequency O weren g
SERIE &) 0, 00E 100000, 006 Flioatineg - T 20-04-2040 Fgia Aiss
E5034 1098008 0,00% 1.633 1.633 FURIE. 3M40,07%  Date: 20-143-2008 -
Semior / Pass Through 0, 00E 163.300.000,004 20~ 14310 Interasts: - -4 TILG Ahk AAE
DEATE AQG 51,9468, 8TE 100, 09020, 00 Fleating 4,998% 20-04- 2340 Aga And
ESD34 086016 51,97% 4.838 4,538 EURIS 3M4{,04% Date: 20-10-2008 3-10-2008
Semorf Pasg-Thetuah 251.42% 353 06L 483,800.000,00€ 20-17a77740 Interests: B656,57 € 20-1/4/7/10 A ARA
SERIE B 85,797,568 100,000,008 Fipasting 5,228% 20-04-2740 Hal A3,
ES0ES1006 024 83, 80%;: 108 105 ELIRTE, 3M+0,27%  Date: A0~ 102008 2010~ 200
Mezzpning f Pass-Thrqugh 0.0608.745, 506 193.500.000,00€ 20-1/44%110 ¥aterests: 1133,83 &€ 20-1/4/7%710 Ah AR
SERIE T A5 TUF, 588 100.000,00C Flomting 5, A08% 20-Q4- 24880 [ A2
ES0341096032 E5,80%, 174 e EURIB. 30 &0, 35%  Daka: 20-10-3008 20 18- 3008
Méezzaning / Pass-Thritglt 15.357.766,82€ 17,900,000, 00 20-3/44710 Interests: 115i,18€  20-:/8/7/10 A #
SERIE 3 105,000,000 100,000,408 Floating 5,658% 20-04-2040 thaai Eaad
ES034 1096540 106, GO, 245 iat EURIE.3M+0,70% Date: 20-10-2008 Tes B chepermiipedt
Subtrdinated / Pass-Thiough 24, 500,000,006 44.500.000,008 2014477010 Interests: 1430,22 € 20-i/477740 BEE. PEB

Totals 300,291.905,78C FOG000.000,00C

A

i
Dption 4 monthly constant 0.4422% 0.8579% DEETUS, 0.7527%
e annual constant 3.1758% T 72aT5, ER-TEE BITIPN
With Cotion fad ) Aveyage ife {years) - - -
i 10N Hecernptia
SERIE A1 @ prian Final madurity - - - -
ESTIN: ESC341096008 ) Average life (years) - - - b
Withowt Opton Redemption .
Final madurity - - - -
With Giption Red ) Avarage life (years) 273 3.45 3.44 3.35%
¥ S0 Recernpt]
BERYE AZG & sption Fimal madrity 231042013 22042013 2204 2014 RLAGLFETER
ISIN: £50341096016 Without O e Average life (years) 193 362 ER¥) 254
st Gotion Redemprs ;
R maten Firal Tnadurity 20/1072018 23/01/2018 2246172018 RO/LTRIEE
with Option Redesmot Average §fe (years) 520 4.85 4.85 &.54
i 0 Redamption
SERIE & v " Final madurity 2371072013 22/04/2013 2042013 ZLAOLS 003
ISIN: ESD331096023 _ _ Average #fe (years) 6,31 5.8% s.am 554
Without Gotion Redemption X .
Fieal madurity 224730 G T8 ST FINLE L
With Gption Rederpti Average life (years) .20 4.85 4.85 .56
¥ 0 Redermpt
SERIE C o puan Final magurity 2IAG/2043 22/04/2013 227043513 2140172013
ISIN: ESG341096032 ) Aarage lfe (vears) 550 5,08 a.04 5.6
Witheut Qotinn Redemption . e
Frazd rmadurity 200742020 21042019 ALF00201% RIS
, ) _ Averdge tife {years) 5.2 4.86 .88 & 58
SERIE D With Cation Redemption . . . e e e
Firigl madurity 2111073013 220442013 ZXA201% A0 ENEE
ISiN: ESO341095040 . ) Avarage hife (years) 7.45 B.852 .50 &35
Without Opticn Redempticn . ) ; e
Firiad madurity 217012036 ZiMhEf2036 2340342030 1017 EGEE

Hipatesis VEALE 0,00% andg WAFF 0,50%.

o Amoriisation, st the discretion of the manzgement campany, provided the remaining batance of the principal of the mertgage toans & less than 10,0% of the inital smount aad al the
paymant oblinatng arising from the bonds can be paid and cancalled in full.

CISCLAIMER: This communication is far informational purposes onfy, it is not intended as an offer or solicikation for the purchase or sale of any Brancist instrment oF ac an
official confirmation of any transaction. M date and other infarmation are nat warranted as o complatensss ar accuracy, Additicnat information is avalaibie on request.

Thie assumptions uaderlaying the irformatien, including strusture and collaterat may be modified from the tme o time to refleck changed circumstances. Past performanta it
ot indicative of future retlens. The Spanish Offering Gircular, approved by the CHMY, is the only legally binding Socument for this issue.
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General Currant

Cui - Monthly Report, July 2008
g_._m_;ti_s':_os:'r_itu'lizados, SGFT, 5.A

Caixa Catalunya Group

Currast Last 3 Last & iast 17 Histarical
Mootk Months Haonths ftonths
Constitistion e tonth]
Date ingte Manthly 44224, O, 1627% [}, B 2% 9,66790 P
Moreafity (SMM) §,4422%, , , i , 3 0,6770%
Annual 5, 1788% 8,77 79% B B3R, 7, 7IEEY: 7,8283%

7.478 Equivalent {CPR)

MNumber 4.037
Cotstanding Balance 298.532.670,97 € FOO024 580, 58 £
Avarage Loan 72.552,84 € 493 5493,81 €
Mindmem 176,30 £ 474,68 £
Maximum 257223808 £ 3.84B.822,29€
Curtent Constitution
: Date
WWeighted Average 5,54 254 3,4304% Catalunya £5,1% 51,34
Minimue 0,4920% 9,4920% Madrid 0,21 058
ll‘f 0,
Maxirauns 10,3000% 18,0000% Lomunidad Yalenciana 0,37 0,15
Baieares 1,04 G,57
i B3,2% .
Weightad Average 91,94 Aragan 0,05 G,13
- 2
Mimirsum 0,00 o0 Andalugia 9,73 B4t
Maxirmiin 4z, 18 75,82
_ ’ Murcia f,00 0,40
Mavarra "0z 0,31
Euribor 1 afie 32,75%: 24,14% - )
ELRISOR 1 ARG B.O.E. 16,07% 15.13% Sin Gavantia Hipotecaria 3zZ.48 45 7%
Euribor 3 meses Central Angtac, Hon. Espafia 10,55% 15,91% Rest of Autonosmous Regions o,08 0,04
Euribor & meses Centeal Anotac, Bod. Espafia 3,440% 3,11%
Euribor 17 mases Ceribral Anotac. Bop. Espaiia 5,214 £,30%
Eurbor 00 Sermestral dia 10 - MBS 3, 78% 3,74%
Evurbor I00 -+ 1 Seenesiral dia 15 - 104 0,210 3,250
Euribor IC0 +0,4 Semestral dis 15 - 105 1,374% 1,52%
Euritasr (00 40,75 Sernestral dia 20 - 107 £,03% Q,02%
Tipn Fijo 4,95% &, 80%,
Furior IG0 ~ IAE Semaestral dig 15 0,08% 0, 30%
Fréstarmos Hipotecanios Cajas 5.41% 594%
rréstamos Higotecarios Entidades 0,85% 3,77%
Euribor 100 Sermestrat dia 20 ~ MBS 0,26% 0,57%
Euribor [CC Sernastral dia 20 - MBS 0}, 300% {1,846
Mibor 5 meses Central Ancteciones Boo. Espatia 0,08% 02,09%:
Mibor & Meses Central Anotacionas Boo, Espalia 1,02% {,03%
Miboe 1 Afic 1,13%% 1,17%
(trag Referenclas ICO 5,40% 7.523%
Ciras Refaranclas 4,18% 5. 13%
Prégtamos Hipotecaros Cajas TAE 3,78% 3,23%
IRPE - Préstamos Hipotecarios Entidades TAE 0, 15% ,21%

Humber Mort: Maturs Debt .
Aging il i R Debt to Tatal Dabt % Laan to ¥atue i
Principaf Interest and Others Tolals Mature Principal B

Lipr tor 30 days 134 267 I7LI9E 48,487 26 £ 315.761,55€ 9388042, 38 £ 9685 31667 € 74,28% 57 1421%
Erom 1to 2 months 40 137.392,83¢€ 18.584,45 ¢ 155.977,28 € 1504 068,27 € 1.638.461,10 € 12,719 12,7580%
From 2 to 3 monghs 17 BE.IGS, 90 € 14,456,533 € 100.622,43 € B53.278,80 € 949.434 70 € 7,34 37,0254,
From 3 to & months 3 17,185,746 £ 2.709,20 € 19.894,96 & 120527 45 € 146.713,21 € 1,.14% S8,2138%,
Feoes & to 12 rronths 1 9.E03,01 6 2.57R.OV E 12.081,08 ¢ A95.776 84 € 505. 278,85 € 3,02%, 16, BE14%

Tatzls 210 517.5i4,79 C 86.825,51 ¢ 04,337,300 € 12.377.693, 74 C 12,295 230853 € AG0, D 30,5680%

11 Valuations exclusivery for mertgags participations.

Aging Nl.;‘l:lhfr‘Mm_‘tgage Mature Debt Rersaising Debt to Total Deb o Loan to Vatue oy
Principat Interest and Others Totals Mature Principat %
From 1 o 2 manths Z 1.865,07 & Egg,12 £ 2153194 118088 935 € 119, 647,00 € &, 78 G2, GGEHYy
Frenm 3 o & months 17 L8227 43¢ 2.878,33¢€ 63.105,76 £ 450,955,322 ¢ 51018575 € 28,9194 27 4805%
From & to 12 months 21 63.516,07 £ 16.547 48 € BR.OE3,55 € 1.071.365,94 € 1.134.882,01 € t4,31% e B713%
Totaly 41 124,308,577 € 26.013,93 £ 150.322,50 C 1.640.406,19 € 1.764. 784,76 T 109000 45, 4926%

i Vatuation exchusively for mortgage participations.

TSCLAIMER: This comrmunicakion is for informational purpgses only, it is nof intended 25 an offer oF solicitation for the porchase o sale of any financial instrument or a5 an

official o

nfirmation of any transaction, All dtata sod other information are nof warranted a5 o completeness or accuracy, Additional mformation is avalaible on Feguest.

The assumptians undertaying the information, inclading structure and coltaterat roay be modified fram the time to time to reflect changed dircurnsiances. Past performance iz
At indicative of future returns, The Spanish OFfering Circubar, approved By the CRMY, is tha only legally birding documant for this ssue,
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R
Currart At Essue Drate Baianoa Inferest
S Hotas Nomina) Y CE % Mokes Nominal Yo CE o
SERIE AL o,oo:; ,00¢ a,r;:% 23,33%  163.300.000,00¢  10,56% Guaranteed Interest C. 24.820855,15 € 4.85%
SERIE A2G §3,73%  251.425.393,06¢  23,37% 69.11%  483.BO0.000,00€  10,56% Treasury account (Paying Ag) THE,SH £ 4,63%
SERIE B 3,00% 9.008.745, 506 20,27% 1,50% 10.500.000,00€  9,06% Repayment account 006 ©,00%
SERIE L 5518 LS. 357.766,82¢  15,15% 2,56% £7.900.000,006  6,50% Liquitty Line {LimiE) VG D,00%
SERIE & 8,16% 24560000 6,000 3,50%, 24 500.000,006€  3,00%

. L090,00 £ e 4 ERS ¢ )
Totats 300.281.905,78 € 769.000 Subordinated Loan 2L.000.000,028 H88%
Qther R35.00Z.03 6 340%
Reserve Funds 0,.95% 231580000 ,308 3,00% 21.,0090,004,00¢ P
Amaunt of the Liquidity Line G0 € 000
Gangralitat Guarantes pIRE R VR

Principat Qukstanding of Forbearance

Corrant At 1ssue Date

Period

Cumnpiative outstanding ioscos 2902, 54E 9,00 £ Interest

B . v . Ratin: {Qutstanding FP + Interast} / 1, B0
Cumaulative outstantding Wreite-Off 2.228.603,53 ¢ 0,00 € Total Dutstarding U
< iztive cutstanding Write-Off recovery 104,754, 86 € 0,00 €
Principal Quistanding With areears>90 days /
Principal Outstanding .8130% 0,0650%
Waighted Average of LTV Distribution o) 58,10950 B2,551 3%

Matizmal Pringipal interest

Receiving Ty b determined

Paying Tox be gdetarminet To b determticag

Lugt atquisition
Date
Number of additional credit righns U
frincipal of additional credit rights
Acumulative acnuisition
Number of additional credit rights I
frincipat of additional credit rights
Nest peguisition

§ m ) f the ¢r

ADDETIONAL INFORMATION:

Managemnesnt Company: Gestion de Activas Titulizades, SGFT, S.4, tf Fontanglia 5-7, Barcelona Tel, 93 484 73 36 - FAX: 93 484 73 41 info@get-safl.onm www.gatsgitint
Gficial Register: Comision Kagional del Mercade de Valores Pagseig de Gragia 15, Barcelcrs

INFORMATION CONTENT RESPONSABILITY: Gastidn de Actives Titukzados, SGFT, S.A.

DISLLAIMER: This comsmunication is foe informational purposes only, 1t is not intendad as an offer or soficiation for the purchase or sale of any financiy! nstromant or 55 an
afficial confirmation of any transaction, All data sad pthar inforrration are not warranted as to completenass or aceuracy. Additionat information is avataibile on request,

Thiz assumptions wndertaying the information, incuding stricture and coltaterst may be madifiad from the time to tioe B reflect changed drcumstances. Past performancs is
net incicative of future returns. The Spenish Offering Circlar, approved by The CHMY, 15 the only iroally binding docurment for this issue.





