Impories gxprasados en auros

Fache Constitucion
Facha Emisidn Bonos
Fecha Desembolse
Sociedad Sastarg
#dminigtrador

Cia. Tesoreria a Tipe Garantizado

Permitas Intoreses
Prestamo Subordinade
Bractorgs

L6F07/1998

16/0F/1599

EHOFI1998

Gastion de Activos Tiulizades, SGFT, SA
Calxa Cataturnea

Cixa Catalunva

Caixa Catalunya

Caiva Catalunya

Laba Catalunys, P Morgan Securities LUTD

Girectorss Aseguramianto

riginador

Garante del Swap
Agente de Pagos
Marcato Magodisclidn
Reg. Contabie Valoras
Daposhtaric Participaciones
Auditoras

Calea Catalumys, 30 Morgen Seowrities
LT, Smiomion Brothers Internatiovizt
LTD
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BALV. Espatiesr

U Cataivoys

Deloitte & Toushe

, i . o Tipe Interds Actual " ; Calificacitn Mowty's / §
Mominal Cliroutacién {Unitacio/Total} Class Intereses feriods Devengado: Aerartizagide B P/ Fitch Ebes
céﬂ?g?:fsw Factor 51 diag Einat Bt Trleiad
i = A8 PR
Prafacking Tips Amortizacidn | Actual Actual Trrickad Fracusncla Base: A 360 frocuency | F IO
SERIE A 14 446, 204 100,000,006 Yariable 5,0178 35 30 has i
EEUIRRETE004 14,455 4.265 4.265 EURTE. 3M40,27%  Fachs:  15-07-2008 15-07- 2008
Prafarents / Pass-Through 61.613.043,008 A25.500.000,00€ 1537472130 Inferesesy A83,20€ 15-3/4/7/10 AAA BAR
SERIE B FL.004,48€ L0000, 00€ Yariabie B .547% pRSE Svevk 2 A2 A2
ES0338675012 21,0000 155 188 BURE.3M0,80%  Fecha: 15072008 LE-FF 008
Subordinads f Pass-Through 4,805 608 408 15.500.000,00€ 15-1747718 Intereses: 434,73 € 1510470 A #
Fotaies &8.418.737,40C AL G00.000,008

Dpeidn u % mansual constante 2,5847% 0,6183%, 3,6873%, 3, PO g%
Yo anusl egulvalente 6, FESRE 7, 148%% =R ) B1327%
Cosr efercicin Bmortizacis cional Vida Media (afins) 3,80 5,68 5o 5,43
L3 elercics rtizacidn iena
Bonos SERIE A ; - Fean Amortizacién Finat IE/07A2012 168/04/ 2043 TSI RN WFALL/200L
8T ERO3BS6TE5004 o N ) Vide Medla (afios) 5,08 5,58 574 5,68
Bin ghercicio amortizacidn opeicnal 3 - .
Amortizacidn Final 151/ 200 LE10F2020 LEQAF 2020 TR0
Con ejereicio amortizacié oral vida Media {afiog) G54 9,27 8,87 8,87
. PG BINOLIZACKN opciona
Boros SERIE & i P Amortizacian Fisal 16/07/12 16/04/2012 171200 171072015
ISN: #8B33BGIR0LL o o Vida Media {aflos) 12,86 12,58 12,14 iLa7
Siry gleracio smortizecidn opconal )
Armnartizecidn Final LT/a730324 VIO 2534 ITIOSI 054 LRI IS4

Hiplhess WALS (% e pdrdida gue exparimantan las Ph's susceotibies de entrar en Heigriee) del 20,
y AMrtacdn s opotn de s Socedad Gestora cuands el inporte dal princpal pendients

sigaciones da pago de los honos puedan ser atendides v canceladas en su tutaiidad,

s e
Tipt de prastamos

Facha de
Constitusion

Genarpl fetyal

Hitimo mes  Qltimos 3

4% v WAFF {fracusncia de impagod et 0,454, ..
e amortizer de las Perticipacionss Hipotecatias sse ferior & 10L00% ol mioie) ¥ obias los

(gimos 6 Oltimos 12 Histdeen
MEses e RS
fauE Mensual  nonaag 0E153%  0,6331%  0.9347%  0,8870m
Constante
Tasa Anual 8,1327%  7,1499%  7,338%%  6,7955% 7,8421%

Eguivaiante

Momers 2.889 10,668
Saltn Vivo 53.766.842,83 € 442.001.750,98 €
Mesio 21.996,22 € 41.432,49 €
Minimo 102,51 € 234,27 €
Méxinmo 149.165,55 € 233.030,03 €

Madic Ponderpde 5,8869% 5, 9842%
Minims 3,8490% 3,5000%
Maximeo FAE0%

2, 7500%

Medie Ponderady 112,84 184,73
Mintmo 1,008 7.5z
Mximo 303,01 410,55

Tips Active CECA &1 7% 10,80%
Euribor 1 afio 8, 24% ,8%0%
EURIBOR 1 aRO B.0.8, O, 20% 0,00%
Prestaros Hipotecanos Dams TE 9% 83,57%
Miboe 1 Ao 3.50% 3,33%
Prastames Hipotenanins Cates TAR 4,51% 2,42%

Este informe os un complemento 5 B informaclan establecis en
Unicamente Ia informacion comunicada vor Gest
de pubhcidad v difusion frente 2 log titulares de

fetual x:wn?;?g:gién
Cataiurmsa i Mt G5, 78
Madrig 525 5,4
Cormunidad Valendana 3,78 2,85
S@ieares 9,44 0,46
Arandn ) .22
Andaiucis 0,32 £,38
Murcia 9,40 0,28
Gras Uomunidages 3,34 4,54

e Folleta Infarmativo de {a Emisidn de Bonos de este Fande de Tinutizacin,
6n de Activos Titulizadas, en virtud de o establecide en e Follate Informative, s¢ considerard valide 3 los efectos
kg Bones o cualasquiars terceros,



e

2 Mensual; Junio 2008
lizados, SGFT, S.A
s China Catalunya

" i’a.r;%gmekp Deuds Vangkds Beuda Pendiante Desda Totat oo Detida Totals

l Ef*é&nia'mnés' it toteroses ¥ Otros ! Foral wencknlente Printipal E Y Walor Tasacidn o)
Hasta b 5.358,72 € 2018,22£ FATE B E B9 F04,07 E BE4.862459 € FO,57% 34, 8757%
Deia 7 26544 € 1,495,048 € & 10,48 € 197.367,43 & 1B 7R, E7 £ 15,530 31,0856%
] G487 51 E BE3,00 € 1.620,51 € 45,347,809 € 46,315, 40 € 3,69% 47, BREH%
e ta 4 530402 £ 281,22 € 7585,24 € 117.659,17 £ 122.983,10 € 9,81% 248, TG
Tl 34 1405559 £ G437 A48 C 25,503,357 € 1.239.878,76 € L.283834.45 € 280, Ol 3F06848%0

m?gg?a_rla . ) Bewds vencida Be‘? aa Pery diante frausda Totad o Bouda Tgtai ;
Pristames " principat Intereses ¥ OUOS Total Mo Principat % aler Tagacion i
Deda 1 1.080,94 € 308,5F € 1.389,51 € 14.508,5% € 15.590,51 ¢ 11,04% 2,5196%
3 6.631,86 € 2.566,31 € 5.197,77 € 116.96%,82 € 125.601,28 € 8,96% 32,8067
Ey FFERA0 T LEFLBS T 10,557,328 € 133.476,39 ¢ L44L.A5L, 7S € RO0,00% 24,9067%

nog Hipatecarios

Mrdual

A b emision
Thonos Hominal S MR B Bonos HNominal O MC
SERY S  GLALIDARNOC 1220% | 9649%  4RBS00.00000C  5,01%
5245 4.805.684,400  4,99% 3,51% 15.500.000,006  1,50%
: $6.414.737,40 € 242.000.000,00 €
.99 3,315,000,008 1,50% £,630.000,006

il'

% Actunl A ta emisidn
ﬁémsd?}% Ay ms Evolutivas 1.604,48 € 0,00€
write-68 Acumifiades 91,485,20 € 000 €
fecupdracion whre Wrike-OFf acemuladas B3.888,88 £ 0,00 €

o ’
Ratio 4k do Vivo Impagados>=90 dins 0, 4543% 1, 0000%
P | .
Madia pal /7 Volor de Tasacks
(PIVT) 33,3188% 53,9187 %

Al Ebi

srplatvents & lo nformacion establecida en ] Foliets
runicaTia por Gestin de Activos Titulizados,
& fraite & o8 titulares de los Bones o cuBlesquiers tarcarcs,

ity

TENIDO INFORMACION:

We Activos Thulizados, SGFT, 5.4,
aeional gl Marcado 0 Valores Passely de Gricia 18, Barcelong

Gastion de Activos Tiulizados, BGFT, 8.4,

Batdo

Interés

CUENTA DE TESORERLA
CUENTA AGENTE DE PAGDS
CHEMTA TESORERIA - AMORTY
1iM4. DISP. LINEA LIGUIDEE

738,850, FR 2 &, F
(AR 03,0050
4064 3,005
G060 ¢ 2,00%

PRESTAMO SUBDROINADCG

PRESTAMO GASTOS INICIALES
IMPORTE DISPUESTO POR Lin
AVAL ESTADD- DESPUERTD 5E

3.502.568,93 € 5.0E%
G0 < 0,00%
5,00 ¢ G,30%
G.00g G0

Saldo ¥ive Bh's periodo en aspera

Intereses Davangados

gatior {Saldo vive GE + Interases
Devengados ) Salde Vive Tolal

0 0000%

Pagador

Recagtor

B Dasberringy

A Determinar

Informetive de la Emisién da Bonos de esta Fondo de Titulizackn,
st virtud de 1o establecido en of Folleto Informative, se considerard valida a los elecios

of Fontanals 5-7, Barcelona Tel. 93 484 73 36 - FAX: B3 484 73 41 infodgat-saft.com waw.gat.sgitinfo

A Determingr
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EIAILGEY
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Gastion de Actives THulizados, 3GFT, S4

Caixa Catalunya, IP Morgen Secunties LTR

Manngars

griginator / Servicer

Swean Staranteg

Baving Agent

Sacondary Market

Ragister of Book Securities
Dapnsitary

Auditors

Tanthiy Repott, June 2008
ulizados, SGFT, S.A

-atalinys Group

o N
N

Caixa Catalunya, 1P Morgan Securilies
LTD, Galomon Brothers Internationsl
L0

Caina Catalua

Caixa o Estatds te Catalunya
ALAF

.00, Bspariesr

Caika Catalinys

Diploitte & Toudhs

S ) Current Coupon . 8 i
Principal Gutstanding (Unit/Bonds/Total} Coupos Type Acerung pari;:m: Redemption Moody's jzgc?: P/ Fisch
e 41 days Y N
Current i Final Maturity Cureant  Criginat
Facior Currant Grighnat Fraguancy Bage: A7 360 Freguancy Heoxt #
34,446, 20€ 100.000,00€ FHoatiig 5,017% 15-04-2034 B Amd
14, 45% -4 ABR 4.265 EURIB.3MA0,27%  Dater 15072008 15-07-2008
61.5613.043,00€ 426, 500,000,008 15-1/47 710 Interasts:  183,20£ 15-1/4/7710 AAR AAk
31.004.48€ 100.000,00€ Floatig 5, 547% 15-04- 2034 AZ Al
i 31,00% 15% 155 EURIE. 3M+0,80%  Date 15-07-2008 15-07-2008
ot #.80%.654 40C 15 500.000,00€ 15-1/8/3/10 Interastsr 434,73 € 151 /4IFAL0 & E:

. H6,218.737,40€ A4, 00¢.000,008

Without Option Redemption

Finat madurity

Sption (1 o4 monthly consiant 0, 5867 % 0,6163% 0,587 2% 0,7044%
%% annual constant 5, 7655% 7, 145%% 7,5421% 84327
With Option Redamption Fverage Uife (yoars) 580 =49 . 54 . 5’4?
Final madurity 1670742012 1670472012 17710720800 LFRO77011
wtnout Gption Redamption Averags life (yaars) 608 89 e B 5,68
Final madueity 150372021 1B102020 15U/ 2020 $E/0L/ 00
With Option Redemption Avarage life (years) 9,54 9.27 287 &S?-
Final madurity 18/07/12 16#047 2012 1741072011 110/ 201
Avarage fife {yesrs) 12,88 12,58 12,14 12,67
1740472034 770472034 IAF0AF 2034 10420754

Hipotesl WALE 20 00% and WAFF 0,45%.
oy Arnaglisation
paymer‘r% ahiligat

i
Ei

% ristiy from the bonds can be peid and cancelied in full,

Bogi of Mortage Loans (Floating Rate)

Current

.89

inkrran 105
149.165,55 €

5 BRE69%
ininiam ’ 3,8450%
72300

112,84

ighted Average
dinirgiam 1,02
303,01

B, 17%

B, 24%

OB 03,20%
i Cajis FRLO9%
o 3,50%
ararios Usjes TAE 4,81%

vive of {ture refurns, Thie Spanksh Dffering Clrcular, approved by the

23R030,02 £

Congtitution

Date

13,858

£3.765.842,83 € 442 008,750,958 €
Srarape Loan 2173822 E 41,432,458 €

28B4, 27 €

589842 %
3,5000%
&, FE00%

2,52

150, 80%
BTN
0,00%

82,57%

3,33%

2.42%

Coprrent
Hoprth

they chiporation of the management comparty, provided the remaining balance of the principal of the mortgege oans s less than 10,00% of the initial smaunt and aft the

Last 3 Last & Last B2 Historics:
ranths Months Months

Single Monthly a5
Morgality {SMM) 07044%

0,6183% 0,6331% 2,5847% LERTEY

Annual
Equivalent (cpry 0T

7, 1459% 7,383 6, 7955% 79421%

Current Constitution

Bate
Cataburya 49,18 88,78
Madrid 5.8 574
Lomunidad Yalenciana 3,78 2,85
Baleares 1,42 01,46
Aragin G2B .32
Andatuci 32 .38
Murciz 0,40 4,28
Rast of Autonomous Regions 0,354 14

cammiinication is for mfnrmational purposes only, it i not intended as an offer or solicitation for the purchiase or sale of any finsncial instrument or a8 &n
of any trangaction. All data.and other infurmation are not warranted 85 10 completaness o aco
eiong Binderlrwing the information, iviuding strudiure ard collaterst may be modified from the tme o

wracy. Additionsl information is avelaie on raouest.
(e to reflent chanded croumstanoes, PFast perfonmancs 5

CHMY, is tha only legally binging dociment for this msue.



Mumber Mortigage

Maiure Dabt

Total Dabt

Aging Participations Remaining Dabt to e Losn bo Vatue o)
Brincipal I Intorest and Othars Totals Mature Prineipal ; By
Ugr to 30 davs 22 5.158,72 4 2.018,22¢€ FAFE,94 € BRO. 04,27 & EH4. 862,00 £ TE T BEETLTH
From Lo 2 months 7 ZEI5 44 E 1455 04 4 412048 € 197,467, 43 € 169792 87 § 15,504 31,0856
Fromy 2 1o 3 manths 3 27,5 € £53,00€ 1.820,51 £ G5 347 80 € 46,315, 40 € R A7, BBEG,
From 3 o & months & 5,304,027 € 2.281,82 & 2585824 & 117.858,17 € 122,863,198 & S, &5 Qe PGSy
Totals 34 14.055,6% € G447,48 € HELBU3AT € L.IBOBIR G C L.253.904, 45 £ E0i O0% GRS,

wy Valuations sxclusively Tor mortgags participations,

Munther Mortgage

Mature Dabt . ; Fobat Dokl Y L .
Agig Farticipations Rema:;:;a:;abt @ Yo Laam to Value w
Brincipat Interest and Others Totals PFriecipal L
From 3 to & manths 1 1.080,84 € 308,57 & 138951 € 14,508 57 € 1558851 € 5.0 Gy #5186
From 12 montha o ¥ veers 3 5.631.46 € 2.566,31 € RSN 11896982 ¢ 1B E0L. 28 & B8, 96% X2, EEST
Testals & FFLRA0E 287488 ¢ 1058728 ¢ 13347959 & 142,388,758 ¢ 1130, D% R, IS

i Waluetion euchisively for mortgaas perticipations,

Current At Issue Dabe
B4 Motas Morninag! B OF B Motes Nominat B TE
SEMIE A YR, 75% BLEL3. 043,000  12,23% G5, 400 425.500.000,00€ 5.01%
DERME B pel LN 4808 604,404 4, i 3.51% 15,800,000, 008 1,509
Totaks S6.418. 737,48 € H4T. 000.8600,00 €
Reservs Fawds 4,80% 3.215.000,008 1.50% 8.630.000,006

Balance

Buarantesd Interast €. BT BN TE €

Freasury acopunt {(Paying ag) G0 ¢
Hepayment actount 8,00 €
Liguidity Line {Limit) GG &

Bubordinated Loan 9,93 ¢€
Dther $,00 €
At of the Liguidity Line 0406 4
Generalitat Guarantes U000 €

Srturast

5, 5%

SRS

G, 00%,

R
03, 0HI%
£, 00%;

i, 3%

Prineinat Guistanding of Porbearancs
Pariod

Currant Af Issue Dats
Cumsulathve putstanding losses 3,994, 48¢ 3,00 £
Curmylative sutstanding Write-Off 21.485.20 € D00 €
Cumulative cutstanding Write-OF recovery 83.885,88 ¢ Q004
Frincipal Outvtanding | i Teare80 davs / 0,4343% 0,0080%
Waighted Aversge of LTV Distribution o 33,3188% 53,%187%

Eatorast

Ratio: {Outstang
Total Outstanding

o FP 4+ Inderest) / 0,0000%

Hothenal Principai

Intarast

Recaivi:.w'

To e detarrmined

Paying To ha determined Ter e determnined

ADDETIGNAL INFORMATION:

Maragement Company: Gastidn de Activos Thulizados, SGFT, 5.4,

of Fortanels 3-7, Barceiona Tal. 9% 484 73 36 - FAX: 93 484 73 41 0@ plafoom we.gal soft.info
Ofidial Register: Comisidn Nacional del Mercado de valorss

Paneeig di Gricia 16, Barcelona

IN?{)RMAE} FLOMNTENT RESPONSARBILITY:

Gestidn de Activos Titulizados, SGFT, S.A4.
THE EXECUTIVE {H

ECTOR

DRISCLAIMER; This communication s for mformational purposes oaly, & i% not intended as en offer or solictation for the purchase or sale of any financke! nstrument or s an
official confirmation of any transaction, All data and other information are not warranter ag fo wmpletahass or acouragy, Additionsl information js avalaible on request.

The assumptions underiaying the information, including shructure and collateral miay he madified from the tme to ime to reflect changed sircumstances, Pagt pevfarmance is
not indicative of future returns. The Spanish Ofaring Circwlar, soproved by the CRMY, s the only tegally binding domument for this ksue,





