Tmipories expresados an surps

Facha Constitucidn 2BFLLFEO0E Rirectores Asegussmisnto Mertilt Lynch, Sarciays Bank e,
Fecha Emisidon Bonos FB{TIFA00% L&@t‘imaii B;j:;ther
Facha Desembolse M 117200% Griginador Ciina Cataiunya

Hovindad Gestors
Administrador

Cta, Tesoreria 2 Tipo Garsntizado

Pormutas Intereses
Prastams Subordinado
fHrectores

Gestion de Activos Titulizados, SGFT, A
Caixa Catadunya
Caixa Cataiunya
Caixa Catalunya
LCaixe Catalunya
Caixg Catalunye, Dds CI8, Deutsche Hark

Garants del Swap
Agente de Pagos
Mercado NegocBcion
feg. Contable Yalores

™,
Y

o Particip

Auditores

Caing o Estabvis de Catslunya

AIAF

BLLY, Bepackenr
Calxa Catalunyn
et & Touche

Mominal Cireulacién (Unitarie/Totat) Clage Intereses g;?; é:tgﬁi‘:;g;i : = hrigrtizaciby: . -mf‘ﬁci‘?ﬁé;}fgﬁ ﬁiﬁ re
Serie 81 dias
Pre?aciéf?gi‘gg ;Snf:lrtizacién i?:;:;? Actun Iniciat Frecussncia Base: A/ 350 ?;a?é%:;cm Prdxime Bukuat Inioiat
SERIE A1 0,004 30000, 00¢ Variabie - % 1507438 A &dcﬁ
ESO34ETI1067 - % 2.000 2.000 BURKL3M+0,04% Fechs  15-07-2008 - B E
Praferenta / Pass-Through 2,00€ 200.000.000,00¢ 181047410 Intareses: - 1534000 Aty ARA
SERGE AZA H9.108,10€ G0 000, D0 Variabls &4, 877 AE-0V-RUEE Lt LE
EROIETIINIE 89, 11% 5,000 5.000 EURIB.IMIG,13%  Fechar  15-07-2008 IE-07-2008 B8R AR
Brafarsnte / Pass-Through 445 530,500,008 S00.000.000,00€ 1E-L/47710 Inkereses: 109B 50 € 1517477710 A BRE
SERIE AZE &9.108,10¢ 100,000, 00€ Varisbils 4,878 35-07-2038 Az A
ESO345TEIDES 89,11% 2.362 2.3632 EURIB.3M40,12%  Fecha: L5-07-3008 1 R-G7F- 2008 AfA And
Frafsrente / Pagss-Through 210 468,808,320 236.200.000,008 1514477110 Entereses 098,50 € 15145900 :_um B
SERIE B 100,000,080 100.080,00¢€ Variable 41T L5 2038 Aal An
FROIARTIINIL 100,000, 230 2} FURIB.AM+0,17%  Fecha: 15-07-2008 & determingr L3 A&
Mazzanineg / Pass-Through ZE.000.000,806 Z2.000.000, 008 IE-LFRR0 Intorgses: 1242,%1 ¢ 1517477010 Hoihete Aoy
SERIE 100,000,060 140.0060,008 Yarlabia 5,037% AE-GT-FIAR AZ LY
ESO345721088 100,00% 1§3 183 BURIB.2M+0Q,29% Facha:  15-07-2008 & ererTingr & &
Mazzanine / Pass-Through 1HI00.000,00€ 18.300,000,00€ 15-174/7710 Emboreges: 1203,24€ 15144077000 Ao Bk
SERIE D R G008 100.000,30€ Yarlalie 5I7r% 15-07-2038 Baud Basad
ESD345721036 108,60% 238 235 EURIB.AM+0,53%  Fachar 1B-0F-R008 & chetormtingy BRE- Bag-
Buborginada / Pass-Through 23.500,000,00€ 23.800.000,006€ 1510477740 Intereses: 133381 € 1510477010 BEH4 DB+
SERIE € 100,000,008 100.000,00€ Variable G, 247% 15072038 Caal Caal
EB345721064 160,008 16 163 EURIB.3M4+4,50% Fecha:  15-07-2008 A determimarn B -
Equity/ For retucsién 16.000. 000,008 16.000,000,00€ PR FE TR ] Intereses: 233784 € 15-1M4400 i o

Fondo Reseres

Totales FI5. 799, 108, 208

1.046.000,600,008

Cpcidn % mensual constants L4542 %, 06837 {1.6548% (2.3853%
Yo anual pouivelante B TT14% TR0 ER L 10 BEEL Y
LI0M 2Ierciil SMTzacio cionat vida Media {afes) ’ ) i )
) ] MHTIZECION
Bonos SERIE AL 7 # saons Arnortizacion Final -
ISEN: EF0ABTR1007 o o ) Vida Media (afios) - N
Sin glercicio smartizacidn opdonal
Arartizacion Final - - »
- citin amortacs i Wida Media {affos) 1072 8.58 £.98 7EL
N glerdvio amortizacin opcions .
Bonos SERIE AZA AETCCi amartizacian op Amortizacion Final 150772025 16746/2023 TEABAANTS 15707231
ISIN: E50348721015 o ) o X Vida Madia {3808 11.07 B.40 9.3 &£.03
Sin efercicio amortizedion opoional ) . . s
Amortizacion Final B0/ 2033 15/U1S032 15472033 15/G27 2050
Com stercicio amertizad i Vida Media (afios) 10,72 8.98 8,98 261
nn aerciis zacidn opciana 5
Bonos SERIE 325 i o Amortiracidn Fingl 1B/0M20%e 181072023 IESINSERS ATATF TS
ISIN: ESOIAETLI0RD o e . Vida Media {afios) 13407 5.40 3,39 502
Sin ejercicio amartizacién opeional . . o hve b
Amortizacidn Finat 18/04/2033 15/01/2032 15/01420%2 LEIGZ/ 2030
Con sjerticn amartizac . i wida Media (afos) 1476 12.49 1248 pRER-T
on ajercici riizAcn GRoknag et ey s
Bonos SERIE B ? ’ B Aiortizacidn Final LEOT 2006 1871072023 16/107 2023 LEOFEL
IHTN: ES0IAETRIOBL o " Vida Madia {sfiog) 16.23 14.35 14,35 LEAL
St jerdicle amortizacidn oocional i o
Amortizacin Finat IR0/ 30E3 1770172033 EPAOLFRGES ERYEInT v it
COn SIRFTCo aMmOrtEacio conal Yide Mediz {ados) T47E 12.4% 32.48 10,54
. ; iyt Eaciin opciona i ) i 34
Bonos SERIE ¢ ? " Arnortizaciin Finat TROVIZ026 1671072023 575045023 15077202
IS ESM345 721040 ‘ . . . Vida Media {afipg) 15,34 1493 1453 12,73
Bir ajerticio amortizacitn opeional L ) X N
Amprtizacién Finst £FIG4F2034 LFAI02033 AP0/ 308% 15/10/2050

Este mforme es un complomento a le informacen estabieeids an &l Follete Info
Unizaerante la informanidn comunicada por Sestion de Activas Titub
de publicidad v difusian frente & fos titulares de los Sones o Cualesy

rmathve de 1s Ernisitn de Bonos de este Fonds de Tiulizacion.
zados, en virud de lo establecite en of Follste Informaeth, se considersrd v#lida a bos efacios
e TRrcRros.



Mensualj junio 2008

Mensual il
i1 _a;les,_ SGFT, 5.4

Sripa Sahe Catalunya ‘m% "~

o racid onal vida Media (sfios} 1478 1242 1248 10,54
Bonos Con efertiin amerizacion eocans Amertizacitn Final 15/07/2026 671072023 16F10/2053 s50772021
i N o amortisacién 6o Vida Media (aRos) 16,44 14,73 1472 13.05
Sin sfErcicio arnartizacion o )
i spareici z o Armortimasion Fina! 1871072034 1671072035 1671072034 1673072034
" R cimal yiga Media {affos) 1.48 i.48 148 1A%
; il Zfalid s . . -
Can eferdic antTtzACon o Bemortizacién final 1574072008 15780/ 2008 15/E0/ 2008 15/16/2008
Sin ejercicio amoriaacien opcional Vide Media {afios) 1.45 1.48 1,58 148
fissipmiv T i (L
n egenad P Amortizacion Fiog) 15/10/2008 15/10/2008 15/10/2008 15/10/2008

réida aiae pxparimentan iag Ph's suscaptipies de entrar gn Bugio ded AT 00% v WARF (frecusngia de impago) del 0,18%...
e 1a Societiad Gestors cudindg &l npontg del poincpal pendiente de amortizar de las Participacionss Hipdtetariss sea inferinr al 10.U0% del riclsl v ndas las
5 hahos puedan ser atendidas ¥ canceladss en sy rotaiicad.

R

i

fitimo mes  Dltimos 3 Oitimos & Bitimos 12 Histdrica

U ¥ipn d préstamos
e GRS HRSEs nesas
?Actua; Facha éei P po .
: Constitucion o Mensual  papale  L683T%  06339%  05B4E% 5,889 3%
Tasa Aruai 5 774 By 27 Tt it
5.263 8277 Equivalents 74T 78030 VM73% 78IS0% 10,1851%
FoR.207.400,32 € LOUOO0D.168,62 €
412026,83 € 120.818,74 £
290,50 € 15.003,20 €

Fi2.284,85 € FFLBLBE L

Srtua Fazha
Y Constitucidn
5,5158% 3,3638% Cataiunya 68,00 59,61
(4,7980% 2,3770% Madrid 10,92 16,21
=7 4 B
5,9600% 3, 5u00% Comunidad Valenciana 2,78 10,05
Balaares 5% 0,54
gl _ 289,62 320,08 ragn T 1,08
inimb 7,04 18,17 Andalucia 39 sz
32197
HMursia 2,29 2.04
Havarra 0,41 0,49
4,10% 3, 14% .
g Dtras Cornunidades
Burbdl tafo B 1 0 57,45% 55,52% o 445 4,37
Prést 0 Hipdioarios Cajes 3,50% 11,7 5%
Miizm’g% A : 3 T07% Q,08%
Fréstiimos Mipdiecarios Lajas TAE 33.76% 33,54%

e o Danita Vencida Deuda Pendiente Baiida Yotal 9 Deuse Total/
: b &&mm“ i Principat Totereses ¥ Otros Yotal Vencimisnis Principat ! vy Walor Tasedcidn

184 . 35555.41€ 61.573,78 € 97.229,18 € 26.475.361,55 € 2651101706 € B4, 50% TEITE%

&% 27 .667,18 € §3.644,83 £ 91.310,01 € D.451.948,76 £ §.479.615,94 € 19,63% 80,3614%

3% 22,754,34 € 54.104,02 € 86.858,36 € 5.826.972,49 € 4.640.728,83 € 11,705 832, 7512%

4% 4200582 € 106.520,7% € 148.526,54 € 5.841,016,05 € 5.893 021,87 € 12,18% 75, 1489%

4 9.182,82 € 2758467 € 3G IRTAVE 760.331,03 € FE5.383,85 <€ 1,559 78,5554%,

240 13723557 € BREAR6,82 € A50.555,58 € 48.155.529,98 € 48.202.765,55 €  A90,00% 78,8413%

ming Mipotecanos

par yﬁmea;?"w Deuds Yenoids Deuda r:"vat_':diente Beuwds Total 34 Deuds ?pta%f
Préstamos Brincipat Interases y Otros Totat Vene Bringipat s valor Tasacidn i
2 ) 134551 € 3A8LB9E 4837 40 € 340,641,023 & 3431.986,54 € 2.43%% 51,3362
12 1258865 € 3388391 € 46,442,600 € 1.815.614,11 € 1.828.172,B0 ¢ 18,38% B7.578356
a7 F7.738,00 € 13975248 € 197.490,48 € B438.196,10€ LA95924 12 € 55, 18% 86,5583 %
1 2RBINGEE 54.587,33 € #3.508,88 ¢ 2.E54.764,00 £ 2.293.683,684 € 2 03% TG, 5531%
&7 ERR.SELTFE 23170557 ¢ 332,267,324 € S.859.21533 € B9EBFFF ARG 100, 00% B4, 83T2%

Bristhemas Hipotacarios

mcaia:rhemo & W informacion establerida en el Folieto Informaties de la Eraisidn de Bonos de saste Fondo de Tiulzaciin,
Acidnrormicada por Gestion de Activos Titulizados, en virtud de 1o establecide en el Folleto Informative, se considerard valids a los efecios
W Fremte & Ios tityires de los Bonos O cuesquisrs terteras.



Actual

A la amisién

Banns Nominal i PR b Bonog PMowrsivead o M

SERIE A1 03, 00%, {1,006 1,00% 19,69% 200.000.000, 008 7 98%
SERIE AZR B 55% 445 530,500,008 11,09% 49,21%, SO0 GORO00,00¢  7.28%
SERIE AZE 28 50 10468 408,20 11,09% E3250 236 200.000,00¢ 7, 98%
SERIE 8 2,545 SLO0G.O00,00¢  B,03% 21T £2.000.000,00C 5, 78%
SERIE 2,49% 1B 300000008 240 1,80% 18, 300,000,008  3,95%
SERIE B 3,19% ZRE00.000.000  ZIFW 2,31% 23.500,.000,008 1 E0%
SERIE £ 2,17% 16.000.000,006 0,00% 1,.57% 16000000008 ©,00%
Tukai 235, 799.108,20 £ 103800000000 C

Fando de Reserve 2,17% 16 D000 008 1,57% 18000006, 00¢

Actual A la amisidn
Férdidas Acumuladas Evolutivas 2408 RE £ 0,008
Write-Off scumuiasdos BR2.224,25 & GG E
Recuperaciones sobre Write-Off amamuladag 3677042 £ 043¢
??gi?diavﬁir;gﬁﬁ: Seldo Vive Impagados >80 diag 2,3523%, 000
?@d&ifgrdemda Pringcipal / Yalor de Tasacidn 71,E514% 76,4534%

IRFORMACION ADICIONAL B

Socledad Gestora: Gestion de Adives Tiulizados, SGFT, 5.4,

Reghsteo Oficiah Comisidn Nacional el Mercado de Valores Pagselq de Gracia 16, Barcelona

RESPOMSABILIDAD CONTENIDG INFORMACIGHN:
EL DIRECTGRETECUTIVG

Gestidn de Actives Thulizados, SGFT, $.A.

Jysberds

CRENTA DF TESORERIA ER LR R 4, FE
CHERTA ASENTE DE FAGOS 2,60 £ 13, G0
CUENTA TESORERIA - AMORTI G000 € 000 %
LiM. DISP, LINES LIQUIDEE 0,00 & 3, 00%

PREBTAMU SUBORDINADC 3,00 £, 5%
PRESTAMO GASTOS INICIALES o,08 & 0,00%
IMPORTE DISPUESTO POR LEN [AACIEE R
AVAL EETADO- DISPUESTO 88 0,00 € [IRVIeEE

26340, 715,21 £
Bad UM e

Salde Yarp PRz periodo an aspera
Intereses Devengados

Ratie: (Saldo vive GB + Intereses

3, 7575%
DevengadoesfSakde Vive Totat S

Ttk

55455,

Pagador & Catermingr £ Deterning:r

& Fontanelia 5-7, Barcelona Tel. 93 484 73 36 - FAX: $3 484 73 41 infollgat-agft.com wvow. pat.sgft.fo

Este nforme 8 un complement 5 18 informacién establecida en el Follety Informativo de la Emision de Bonos de este Fondo ge Tiulizacisn,
Urdeimmante [a informacién comunicade por Gestion ge Acvos Thedizades, en virtud de lo esteblacide en o Polleto Informative, se considarard valids 7 ins afecios

e publicidad v difusidn frente & s Btulares de ios 000 O CUBlBSUIerD TaTTEros.



The amounts are expressed ia alros

Date of Constivutins
Exsue Date
Bishurserment Date
Mansgement Lempany
Administrator
Guarartead Tnterest £,
Interast Swap
Subordinated Loan
tead Manager

EBAL/2005
25711/ a008
30{11/2005

Gastinn de Activos THulizados, SGFT, 24

Caiva Catalunya
Caixa Satalinya
Caixa Catalunya
Calxa Catalunye

Caba Catalunya, Ixis CIB, Deutsche Bank

HManagers

Griginater / Services

Swap Guaranise

Baying Sgent

Socondary Markat
Rugister of Book Becurities
Depositary

Huditors

Facrill Lyrchy, Barchayvs Bank ple,

LafimEn Brother
Labe Catalunys

fatva o Estalvis de Catahrya

ALEF

B0V Espaciear
Cabva Catalunys
Deioitie & Touche

Principal Gutstanding {Unit/Bonds/ Total) Coupon Type ol Yo il - Redempition .- | Maody's / 8 & / Fiich
Xsfléaézde Current ., 91 . days Finat Maturity Current  Cirigin
Priovity /Type Redemp, Factor Current Origiral Ereguency Base: AZ360 Freguingy | OoC
SERIE A D.O0E 100,500,008 Finating % 15-09- 2048 A A
ES0345721007 2,00% 2.000 2.000 BURIE.3M+0,04% Dot 15-07-2008 AAA ABA
Senior/ Pass-Tanbugh a,00¢ 200.000.000,00€ 1E-4/4/7716  Interests; - FERTEV 2T AAA A
SERIE Ao 89.106,10€ 100,000, 00 Froeting 4,877, 15-07.77538 A s
ESUR9ST10S 89,1136 5.000 5.000 EURIS.IMELD,159%  Dabe:  15-07-2008 1E-07-2008 AAA b
Sigrioe [ Pass-Through $45.530, 500,006 S00.000.000,00€ 151747710 Interests: 1096,5G €  15-1/4/7/10 Abg b
SERIE AL 89,106, 1L 100.200,00€ Fioating 4.877% 15072038 oo -
ES0345721023 R9,11% 2,362 2,362 EURIB.SM-0,13%  Date:r  15-07-2008 {557 B AR AR
Semer / Pass-YRrough FID.468.608, 206 235.200.000,00¢ 151047710 Interests: 109E50C 1500477410 BAA AAA
SERIE B 100000, e 100,000,008 FHating #.917% 15072038 A2 a2
ESGR45721031 100,000, 220 220 EURIBLOM0, U7 %  Dabe 1577~ 2008 Te be determined A4 AA
Marmanine / Pass-Through 22.000.000,00€ 22.000.000,008 15-1/47# 10 Interests: 1242,9L € 1D-1pW70 A4 Ak
SERIE O 1000, 000, 00€ 100,000,008 Flosting 5.037% 572035 P a2
BS0345721 048 100,00% 183 183 EURIE.IM+D 29% Date:  15-07-2008 To be detarmingd A A
Mezzanioe/ Pass- Trroush 1B.300.000,00€ 18.300.000,00€ ISUAIII0 Interests: 1273,24€  AS-U/HID 2 ot
SERIE D 106.000,00€ 100,000,006 Fleating 5,277 P Baad e
20345721056 180,00% 235 235 FURIB.3M+0,52% Dater  15-07-2008 To b dsmrmined BB BB
Subosdinated / Pass-Through PRE00.006,00€  23.500.000,00€ IS/4F7/I0 Interestsn 133ROLE€ 15147710 Bt Bag
SERIE £ 10T, 000,00 190,000,008 Floating 4, 2479 185-(7- 2038 Cana Cand
ER0345721064 100,208 160 160 EURIE.3M+4,50% Dater  15-07-2008 Tobe determined -
Bty Disg 66 cash Resarve 16.000.000,00€ 16.000.000,006 1S-1/47/10  Interestss 233744 € 15-Lp/7400 o o
radhuction
Totats PEE.799,008,20C  1.016.000.000,00€

aption o

2.4942%

¥ monthly constant

05850

G.6E4E%

0.BE %

BT TED30% FGLEYe 10.1651%
%% annuat constant
with Ostion Aedamats Average Bfe [years} N ) “
SERIE 41 Vit Dption Redemption Firiat rhadurity )
TEIN: ESUIANF2I007 Aversgs e {years) ) ) i )
Without Uption Redemption , . - - -
Final madurity
N fife ¢ ) 10,72 8,58 98 7.6
varags fife (vears . s
With 3 Fechers o FO742025 LG/ 30/2028% 1E/1042023 TEAOTVIZGEL
CERTE AZA it Dption Redemption Finat madurity 15072028 A7 i
07 4 G348 002
ISIN: ES0345721018 Averags fife (vears) 1.0 940 %
Without Option Redermption 180472023 15/01/2032 152032 ISFOTIR0E0
Final madurity
& fife (yesrs) Q.72 .84 BBE FEL
VEIEE 1 8 . . .
Wit ! Tt 2 1 3 LEFIU A0 1B 20
SERIE A2B With Option Redemption Final macurity 15/07/2026 BLIEOR S T
. . 8,02
ISIN: ESDTIASF21023 pvarage e (years) 1107 840 5.39 -
without Option Redermpgion ) _ 1B/04/2033 1501 2032 15/01/208% ABHTEROED
Firal madurity
34,76 12,49 1248 10,5
With Optien Redemgt fverage life [years} 15/07/2026 1871072023 1671072023 CEIOT/A0R
. Alwigd (1] AE
SERIE B i pton Rademptic Finat madurity / ? !
i e
o T —— ‘ Average ife fyears) 16.23 14,35 14,35 iR.4%
Vithaut Uptioe Rademption ‘ . IF L0033 172033 AFLFR033 1971042031
Firal madurity
y 14.76 12.48 12.48 10.54
Wty Dintion Redampti Averags life (years) 15072028 161072023 L1 2023 LE/GZF 203
kl PO VST 2 P [REFAE Y SN
BERIE © " P Final madurity i > *
14.53 14, 12,73
IBIN: ENO3S57 210469 . Average iife (years) 1634 .53 5 .
Without Option Redarmiption 17/04F2034 173/ 2083 LPFE2043 1S/ 13032

DISCLAIMER: This communication is f informationsl purposes onty, |15 Aot intended as an offer or sof
offigial confirmation of any trensaction, All daty an
The assurmptions underiaving the inforrmatian, inel

Final madurity

icitation for the purchase or sale of any fnancial mstrument O 88 &n
¢ ather information are net warranted 35 1o completenass or ECCuracy. Additional information is avalsibie oo request,
uding structure and coliatersl may be medified from the time & tme 1 reflect

changad circurmstances. Past parfurmance s
ot indicaee of fulure returns, The Spanisn Cffering Circulsr, approved by the CNMY, i the only iegally Bindi

Ay dacument for this issue,




SERTE _
TSI E%%Msm 3

GERIE

ith ption Redemption

Without Opticn Rademption

with Dption Redenption

without Dption Redemption

Average e {yoars)
Final madurity
Awverage iife (years}
Final madurity

fvrage e (years)
Final madurity

Average s (yesrs)
Final madurity

1476
15/ 02028
6.4t
18710/ 2034

1.48
1E710/2008

148
15/L0/2008

124G
161072023
14.73
1671072034
148
LB/ 10/ 2008

1.48
FEAA0/ 2008

1E.48
1B/10/2023
14,22
161072034
1.48
15710/ 2008
148
L5/ 1075008

Morithly Report, June 2008
Titulizados, SGFT, 5.4
: ai:{a_'_{lét_taigﬁréya Group

ad

L

354
IBANROEL
13.05
110 RG34
1.48
1571072008

1.48
1571072008

GO &

o WaAFF 0,15%.
the dincretion of the Managemant company, provided thé rems
srising from the bonds can be paid and cancelied i Rl

il

NS

FELAG4,85 €

TIRIEBUE

ining batance of the principal of the mortgage 1nans 15 legs than 10,00% of the inizkd armount ard sl the

Turrant East 3 Last & lazst A% Higtorical
- " Pt Months Monthy Months
Currant Constitution Singte Monthiy
Date + £ 24295 5 ERa 3 R S x
Morgatity {SMM}Y 0,4942% {5, GRA7% 0,6330% 0L GBAEY 0, 6803%
Annad e g -+ 5 638, 1 <

& 263 o Equivalent (CPR) B, 7714% ,8031% T 34T I FLATR0% 10, 1055%
Catstanding Balance FORI0TA0H,32 € LL00.000. 568,62 €
Avernge Lows 112.086,83 € 120816, €
E 1) 200,55 £ 1500329 €

Lonstitution

Turrant
: Data
eighted Aversge 5.5158% 5,3632% Catalurya 5,00 69,61
i 4,7580% 2,3770% sadrid 1603 1654
a0 5 2, ’
6,3600% BA00I% Comunidad Yalenciana 9,78 10,05
Baleares 0,59 0,54
282,87 320,06 Aragdn 1,15 1,08
404 1817 Andalusia 1,39 3,52
321,47 353,158 e + 2 \o
ureig % 4
Mavarra 0,41 0,45
,10% 3,14% . .
6745% 65 52% fest of Autonomous Regions 4,45 4,37
Cajes 0,590 Q,73%
- 0,07% .08%
s Cadas TAE 31,78% 3%.54%

Nur@mr Mortgage

Matura Debt -
Participations i Resaining Debt to Fotai Dabt e Lown to Value )
Principal E Interost and Othars Totals ature Frincipal By

Up o 184 A8 BES AL £ 6157378 € 97.729,18 € G478 363,85 € 2651101706 £ 54,509 78, 5T7I%
From & &8 27 HEF 18 L G2.642,83€ 9131001 £ 451,948 76 € 2479 615,35 € 5%, 83% 80, 36145
From a8 22.784.34 € 64,104,032 € #56.858,36 4 BEMS72,48 E 5.6A% 736,83 € 11,70% B2, 751 2%
45 4200582 € 106.520,72 £ 34,528,540 £ 5,841.018,05 € 588302187 ¢ 12,18% 7%, 1459%:

4 2.152,82 € FPERA LT L 3873748 FEDL.231,03 € FHY.IRE 65 € 1,E50%, FH9554%

24¢ 437 235,57 C 32242802 L A655.561,50 C 48,455,528, 08 € SB.I0E P05, 5E O L00,00% F3.84123%

For mortgage participations.

ber Morigage Matura Deb Remaining Debt o Fotnl Debt %4 Loan b Value i)
Participations Maturs
Principat intarest and Ctiers Totals Primeipat l e
2 134551 € 348185 € 4. 827,40 € 34084103 € 341,985,584 € 3,43% $1,3262%

: i 12358554 3388391 € 45442 80 € 1.815614,31 € LA LT ED G 18,36% 87 ETE
: 37 BTIAB0E L 13078246 € 1G7.450 48 £ 438,186,108 5495034, 12 € 55, 18% G5, 558 1%
s 18 25.919,55 € S 587,31 € B3.506,.86 € 2.264.764,00 € 2223658364 € F3,03% 79, 55318%

&7 106,561 FF € 23L. P05 57 ¢ 332,282,324 T 8850 2318.35 4 DGEG FFANE 200,00% BE, BR300

r morigade participaiions.

g the infermation,
Sirns, The Spanish O

ieation s for infermaticne! purpesss only,
rpnsaction. All data and other information are not warranted ag o
incisding structure and coltateral may be modified
fFering Ciroutar, spproved Dy the CNMY, 15 the only lagally bincing docurnent for this Bgus,

it is mot intended as an offer or solicitation for the purchase or sale of any finandial nstrument o a5 an
rompletensss or aceuracy. Additional information s avataibla on ragquest.
from the time to time to reflect changed circumstances, Past performance is



Lurrent Balanos Entarast
5 Notes Nominal o CF Yo Wutes Nominal o LF

SERIE A3 ©,00% - 6,00 000% 18,69%  200.000.000,00¢  7,98% Guaranteed Interast O VP
SERIE A28 60,55%  445.530.500,00€  11,08% 49,21% 506.000.060,608 7.98% Troasury account {Paying Ag) G,00 & 0, 0%
SERIE AZb BEE0%  210.468.608,200  11,08% RIIS%  2IEI00.00000€ V98N Repayment account .00 & 8,504
SERIE B 2,99% 22000000006 8,08% 2,17%, F2.000.000,00¢  5.78% Liguidity Line {Limit) 0,00 € 0,504
BERIE ¢ 7,48% 18,304 000,006 & 400 1,808 18 304.000,00€ 395%
BERIE & 3,150 33,500,000, 006 R 2,31% E3.500.000,008 1,808, ‘
SERIE B 24P%  16.000.000,506  0,00% 1.57% 18.000.000,006  0,00% Z‘::::dmted roan izgi
Yotals P3E.799.108,20 € L.016.000.000,00 T Amount of the Liguidity Line 0,00 ¢

Ganoralitat Suarantes 0,00 £
Resarve Funds  2,17% 16.000L000,00€ 1,57% 15, 000,000,068

Principal OGuistanding of Forbaarancs g -
Current &t Issus Date meapa 9 H6.340.725,21 €
Pericd
Cumuiative sutstanding fosses 08T BET {1,008 £ Enterast S 7B Y
i ' e - & Ratio: {Gutstanding FP + Interest) / WY
Cumuiative sutstanding Wite-O8f B22.224,25 ¢ 0,00 € Total Gitstanding » »
Curruiative outstanding Wrie- 08 TREOVREY 387742 E [y
Prinvipal Ouistanding With arrears»>90 Havs / E T
Principai Dulstanding 2,3623% 0, BRG6%
Weighted Average of LTV Distribution m 71,8554 T&,4534% Movinnal Principal
Receiving To be atermingd
Paying T b detereminesd To ba determined
ADDITIONAL INFORMATION:
Management Company: Gestidn de Artives Tiulizadog, SGFT, 5.4, of Fontanella 57, Barcetona Tel 93 484 73 36 - FAX: 93 484 73 41 info@oat-snit.oom wivw . garsgft. info
Oficial Register: Comizidn Nactonal del Marcmdn de Yalores FassRin de Gracia 16, Barcelona
INFORMATION CONTENT RESPOMSABILITY: Gaston de Activos Tiulizadas, SGFY, 5.4,

e
THE ﬁxsgwﬁwa DIRECIOR

DISCLAIMER: This communication i for informationat purposes only, s not intended as an offer or soilcitation for the purchase oF sals of aoy fnancial Instrumenst or as an
oificiel confirmation of any transaction. All data and other nformation are npt warrantad as to completensas or soturacy. Additional information i svalaibin o request.

The assumptions underiaying the informativn, including structure and coflateral may be modified from the time to Hme &y reflact changed croumstances, Past performance s
not ndicative of figture returng. The Spanish Offering Circular, approved by the CNMY, 15 the oy legilly binding document for this issue.





