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Prestams Subordinade
Dirgctores

23052006
23/0%/2006
05/10/2006
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{aive Catadunys

Delnitte & Touthea

Nominal Circutacidn (Unitario/Total) €lase Intarases ;;f;;;g"gﬁ:ﬁ;:ﬁ: Amortizacibn Caii!‘;::g':}é;!ﬁﬁ::t;gg /5
Seriy — — g1 dias Finai -
prel aciég,?g;g: ;S‘:GN rtizacién | Actal Actuaf Inicial Frecuencia Base: A/ 360 Frec:eaacia Prévima Actual Triciat
SERIE Al 32.087 . 27¢ 100000, 00 Wariable 5,018% 15-06-2039 Aad R
ESGA4 109704 32.08% 1.703 1.703 EURIBAM+,070% Fecha:  17-03-2008 17-032-2008
Priferante / Pass-Through T4.583.530,81€ 170.300.000,50€ 15-3/6/9/12 Intereses: 406,63 & 15-3/6/8712 ARS AEA
SERIE AZG 100.000,G0E 1000 130,006 Variable 4,957 15-06- 2034 Aan Azz
ESD34 109701 100,004 2.391 2.381 EURIBEM+0,045% Fecha:  17-03-2008 A detarmiingy
Preferante f Pass-Through 239.100.0040,00€ 239,100.000,008 15-3/6/9/12 Interases: 1262,12 € 15-3/8/%f12 ABA Rih,
SERIE & 100.0G0Q,G0E 100.000,00€ Warlable 5, 148%, 15-06-203% Aal AsE
ESG3430%7022 100, 00% 51 51 EURIR3M4 200% Fecha: 17-03-2008 A deberminar
Mezzanine / Pass-Through 5.100.060,00¢ S 100,000,004 15-3/6/9/12 Interases; 130130 € 15-3/6/9/12 A+ Aoy
ZERIE 140,600,008 160.400,00 Varlable 5, 248% 15-05-2932% AL Al
ES 341097030 100,00% 123 123 EURIBIM+{(, 300% Fechas  17-03-2008 A debarminar
Mezzaning / Pass-Thraugh 12,300,.000,008 1ZAGH 000,008 15-3/6/3/12 Intereses: 132658 &€ 15-3/6/9712 & A
SERIE I 100.000,0406€ 100,000,008 Variable 5, 5085 15-05-2038 Raal Biaa3
ES0341097048 L0, 3% 132 132 ELIRIBIM4-0,650% Fecha:  17-03-2008 A detsrmingr
Mezzanine £ Pass-Through 13.200.000,00€ 13.200.000,00€ 15-3/6/5/12 Intereses: 141508 €  15-3/6/9/12 BEE- -
SERIE E 100,000,008 106.004,00€ Variable 9,448% 15-06-203% ia <a
FE0341097055 104, 90% =51 a5 EURIBIM+4,500% Fecha: 17-03-2008 A determingr
Subordingda / Por reduccion 9.500.090,00¢ 9.500.000, 00 15-3/6/9f12 Intereses: 388,24 € 15-3/0/9/132 [aiaiad [wain

fondo de raserva

Totales

332.793.%30,81C

%49.500.000,00¢

Dpcitn () b5 mansual constante 0, 264705 0,45162% 0,4780% 0,5057%
% anuzl equivalente 3,1305% 4,6820% 5.5873% 5,8027%
F— rtizacion oocional vida Media {aiios) 1,23 1,15 1,12 113
FCICIO AT
Banos SERIE AL g oriEacion opciona Amortizacion Firal 16/03/2009 15/12/2008 15712/2008 18/12/2008
ISIN: £S0341097006 o o ) Vitks Media (afios) 1,23 1,15 1,12 1,01
Sin gjercicio amortizacidn opcional
Arnortizacion Flnal 16/03/2009 1571272008 1571272008 1571272008
Can eiereicia amortizacia ot Vida Media {afios) 5,36 5,04 4,91 4,87
b elErcity CIrLIZRCIon SpChin;
Bonos SERIE ARG i priona Amartizacion Finst 1571242015 15/06/2015 15/0342015 16/03/ 215
TSIN: £80341097014 . ) o _ Vida Media (afios) 5,64 5,32 5,19 5,13
Sin glarcicio amortizacidn apcional o "
Amortizacitn Finat 15712)2020 15/08/ 2020 EES03/ 2020 16032020
con ejercic rtizacitn opcional Vida Media {afios) 6,28 5,84 5,75 5,73
ISR gmortiZac .
Bonos SERIE B / peiona Amortizacion Final 154122015 15/06/2015 B3/ 2055 16/03/2015
I5IN: ES0341087022 N o ) Vida Media (afics) 7,29 6,88 6,83 6,78
Sin ejercicio mimortizacién opcignat K .
Amortizacidn Final 15706/ 2021 15/12/2020 15408/ 2020 LEMOEF 2020
Com efercicl rtizacién oncional Yida Media {aifos) 6,25 5,84 5,75 5,73
TCAEND ArToft | DpCiona
Bonos SERIE C g i Amortizadien Fimal 15/12/2015 18/0B/2015 16032015 16/05/2015
ISIN: ES0343007030 o o ! vida Madis {afios) 7,58 7,06 6,99 6,34
Sin gjercicio amartizacion opcional I
Arnortizacion Final 15/09/2023 1571252422 1570352022 15032622
Can efercicis amortizacin opconal Vids Media {afios) £,25 5,84 5,75 5,73
SC3 1Z3CaN
Bones SERIE D g ° " Amortizacion Final 1571272015 15/06/2015 16/03/2015 160372015
ISIN; £50341007048 . - _— ) Vida Medla (#fios) 8,23 7,83 7,78 7,71
3 Bjerciciq armortizacion O{}CIOHB; . .
Amartizacion Fingt 15/09/2036 15/09/ 2036 15/09/2036 157097 2036
Con ejercicio amortizacion oprioral Vida Media (afios) 6,70 6,32 £,15 5,13
H i L IN| | A
Bortos SERIE B i Amortizacidn Final 15/12/2015 15/06/2015 16/63/2015 160372045
ISIN: ES0341097055 S o ) Vida Media (afios) 4,71 3,95 3,86 3,82
Sin efercicio amortizacisn opcionsd .
Armortizacion Flnat 15/06/2012 1571272013 15/13/2011 15/12/2011

Este informe &5 un complemento a 1 informacién establecida en o Follsto Informative de 1a Emisién de Bones de este Fondo de Tilizadién.
Unicamente |3 informacidn comunicads por Gestidn de Activos Titallzagdas,

de publicidast v difuside frente & los Htulsres de los Bonos o rualesgulera terceros,

&n virtud de lo estabiecido en e Folieto Informativa, se considerard valids & ios sfechos



nsual, Enero 2008
lizados, SGFT, $.A
Grupo Calxa Catalunya

Hipdtesis WALS (4
ut Amorkizacion g
pbiigacignes de g3

Eurior ICF Sett
Eurifiar 1 Mas i

Euribor 1 afio

Euribor 3 mases
Euribor & mesed
Buribaar 12 mess
Euribar 300 Seb
Buribor 100 +1;
Euribor (00 +0
Euribar 10 +3
Tipe Fig :
Euribar 1CC - 14
Presimos Hipdg
Préstamos Hiph

Euribor 10D Seihestrat diz 20 - MBS

Euribagr [O0 Sef
Mibof 3 muses’
wibor 1 Afic -
Préstamas Hipd

tibles de entrar en ftigle) del 20,00% v WAFF (frecuencia de impago) del 0,15%...

& da pardida gue experimentan |as Ps suscep:
& Participaciones Hipotecarlas sea inferior & 190,00% del incial v todss las

ppcidn de tz Sociedad Gestora cuande el imparte del principal pendlents de amortizar de la
g e (0 bonos puedan ser atendidas y canceladas en su totalidad -

At
: das
Tipe de préstamos Wtime mes  Ultimos 3 (Biimoes 6 @Htimos 12 Histdrica
Fecha de

Actual Constitucion Tasa Mewasual g 55450, 0,43162% ©,5069% 0,5057% 0,4780%
Constante
Tass Anual

4,88 i . s

o Equivaiente 3,1305% 205 5,9160% 5,8027% 5,50879%

1 Salde vive 314.575.439,92 € 240,742.143,72 €
= Medio 54.764,03 € §7.598,49 €
Minimn 111,31 £ 1.044,88 €
+ Miximo 3.280.016,02€
T P i Actust Fecha
ﬁ? i 2?%@?%%%% e Constitucion
Medio Ponderado 4,1880% Catalunya 5731 5070
Minirnig 2,6490% 2,2500% Macrid 0,14 5,14
14,0000% 105,0000% Balearas 0,16 0.14
o
R Aragdn 0,46 0,40
&.!adiu PFomderado §9,08 rrdalucla 0,53 0,40
Minimo 0,23 Sin Garantia Hipotecaria 41,41 48,64
Haxino -
. Otras Comunidades 0,10 8,08

i B i
heskral (olis 10) 0,82% 0,91%
antral Anptac, Boy. Espaia 0,00% 0,46%
: : £2,66% 46,16%
s Central Anatac. Bao, Espafia 21,17% 25,65%
{ Central Anotac. Boo. Espafia 0,34% ,37%
fo Central Anctac, Beo. Espafia 3,05% 4,77%
nestral dia 10 - MBS 501% 5,09%
Semestral dia 15 - 104 0,33% 0,91%
4 Semastral dia 15 - 105 1,52% 1,63%
75 Semestral dia 20 - 107 0,09% 0,68%
: . 5,54% 7,00%
iaE Samestral dia 15 0,58% 0,00%
terarios {ajas ,50% 0,56%
pecarios Entidaces 0,10% {1,09%

Q,40% 1,459
nestrat dia 20 - MBS 0,07% 0,12%
Central Anotaciones Boo.Espaiia 1,07% 11,05%:
: 0,11% 0,11%
tacarios Cajas TAE £,63% 6,10%
0,00% [, 00%

A TAE

Partr:;ra?:;gnes Deuda Vencida Deuda Pendiente Reuda Totst % Dauda Total/

Préstamos Prircipal Interases y {tros Total PRI Pripgipal A Vator Tasacion
Hasta I Mes ¢ 104 131.246,18 € 20.661,13 € 151.927,31 € 7.373.354,79 € 7.504.600,97 € 55,00% 30,6571 %
be L& 2 Mesas | 48 40.722,96 € 1E67RA0E 52.696,06 £ 1,390.664,10 € 1.431,587,06 € 10,499% 34,6452%
e 2 a3 Meses | 40 50.188,41 € 18.434,30 € 78.622,71 € 1.310.622,86 € 1.370,811,27 € 10,05% 41,3702%
fe 3 a6 teses | 2 75.360,89 € 25.143,22 € 121.504,11 € 3.262.880,55 € 3.338.241,43 € 24,46% 37, 7175%
Totates | 290 207.548,44 € a7.231,75 € 404,750,19 € 13,337,722,30 € 13.645,240,72 ¢ 100,00% 34,1948%

i1 Tasacian soho §

5r Préstarnos Hipotecarios

Antionodal _. ra’lr:Qmer:n Dauila Vencida Bel!:u:la lfe{rdienw Peuda Totai % Deuds Totalf

i Préstamos Principal Intereses y Dirod Total e t Principat ] [ Vator Tasacin o
De 346 Meses |, 30 65.653,96 € 12.081,50 € 77.745,46 € 613.774,96 € 679.428,92 € 46,39% 69,5137%
Dedald Mese&iZ 45 6434395 € 14.490,64 £ 78.83459 ¢ 784433 € 785.188,28 £ 53,61% 47, 7586%
Totales Fi- 13999791 € 26.582,14 € 156.580,0% C 1.334.619,29 € 1.464.617,20 & 100, 00% 52,4217%

o1y Tasasdn solo #

Este inforime es uiy
Lnigarnents fa infy)
de publicidad y dify

in fréstamos Hipotecarlos

ablecida en o Folleto Informativo de ia Emisién de Bonos de este Fondo de Titulizacién,

corplaments a la infarfmacidn st
en virtud de b establecide en el Follete Informativa, se considerars vilida a los efectos

frracion cormunicads por Gesticn de Ackivas Titulizados,

icidn frante a los titulames de los Bonos o cuglesguiers terceres.



Actual A g emisitn Baldo Enterés
HuB He § Yo MC % Bongs Nominai % MC i
SERIE AL 16,36% 54,583,530, 81€ 12.37% 37,800 170.300.000,008 3,11% L BE 00 £ 4, 95%:
SERIE AZG 7LE3%  239.100.000,00€  12,37% { §3,19%  239.100.000,00€ 9,11% CUENTA AGENTE DE PAGOS 0,00 € £5,00%
SERIE B 1,53% 5.100.000,00€  10,79% 1,13% 5.100.000,00€  7,05% CUENTA TESORERIA - AMORTY 0,00 £ 0, 00%
SERIE C 3,63% 12.300.400,006 7A00% 2,74% 12300000006  5,16% LM, DISP, LINEA LIQUIBEZ 200 £ T, 0%
SERIED 3,495%% 13.200.000,006  1,93% 2,34%, 13.200.008,00€  2,16% ) o "
SERIE B 2,85% 2.500.000,00€  6,00% 2,11% 9.500.000,006  £,00% 2 SR S
PRESTAMO SUBORDBINADD GG €
Tatal 793,530, 449.500.000,450 € . P
ora 333 79sE0.mE 49.500.000,59 PRESTAMO GASTOS INFCIALES SO0 KOG £ 4,55%
IMPORTE DISPUESTO POR LIN a0 ,80%
fonde de R 2,85 #.500,400,00 2,11% G500, 00,0
onde de Reserva % 950 € ’ 2060 AVAL ESTADO- DISPUESTO SE G500 £ 03, 00%
f
i g:i?{"z/ A
Actual A la emisién Saldo Viva Ph's periodo an espera
fnterases Bevengados
Pérdidas Acumuisdas Evolutivas 0,00 £ 4,00 ¢
i Ratio; {Salds vivo GE + Intereses 0800
Write-Qff Acumulados o095 502, 57 ¢ 0,00 & Devengados)/Saldo ¥ivo Tota! !
Recuperaciones sobre Write-Off acumuladas 4,00 £ Q00 &

Ratio de moresidad: Safdo Vive Impagados>90 dias 1,5268% 3,0000%
/ Saldo Vive Total ’

Mediz Ponderada Principal / Valor de Tssacidn

RV 34,741 7% 49,2161% Principal Nogisnas! Intechs
e
Recaptar A Datgrminar 5, 583344%
Pagador A Determinar £ Draterrmivier

INFORMACIGN ADICIONAL EN:

Sociedad Gestora: Gestidén de Activos Titulizados, SGFT, 5.4, ¢f Fontanelia 5-7, Barcelona Tel. 93 484 73 36 - FAX: 53 484 73 41 info@gat-sgft.com  www gat.sgft.info
Regigtre Oficial: Camision Nacional det Mercado de valtres Passelg de Graos 16, Barcelona

RESPONSASILIDAD CONTENIDD INFORMACIGN: Gestion de Aciivos Titulizados, SGFT, 5.4,
—
EL DIRECTOR ETECHTIVO
# s,

Este infarne es un complementa a |3 informacién establecida en ef Folleta Informativo de Iz Ernisitn de Bonos de este Fordo de Titulizaciin.

Unicas_nesjta i wformadidn comunicada por Gestisn de Activos Tielizades, en virtud de to establécido en e Folleto Infarmaktiva, se considerara valida & fos efectos
e publicidag v difusidn frente a los titulares de las Banos o cualesguines tarceros.



The amiounts are expressed in euros

bate of Constitution
Essue Dabe
bDisbursement Date
Managemen {ompany
Administrator
Guaranteed Interest £,
Intarest Swap
Subordinated Loan
Lead Manager

29709/ 2006
22405/ 2006
05/10/2006

Gestion de Activas Titulizades, SGFT, 54

Caixa Catalunya
Caixa Catalureyz
Caixa Catalunya
Laixa Catalunya

Caixa Catalunya, W Morgan Securities LTD

Managers

Originator / Servicer

Swayn Guarantes

Paying Agenk

Secondary Market
Register of Book Securities
Dapositary

Auditors

eport, January 2008
GFT, S:A

.m 'Ca.ta-m-rwa Group . wg giw

Lo

Caixa Catafunys, 1P Morgan Securitisg

LTD
Caiea Catalunys

Caixa o "Estalvis de Catalunys
Boisa de valores de Barosiuna, SCL

5.C.L.. Espatiear
Caixa Catalunya
Dejoitte & Touche

Frincipal Qutstanding {Urnit/Bonds/Total ¥ Coupon Type g::m;g:n:mn Redemption Moody's /Itfc? P/ Fhch
zsfaiaé:de Cresnt L 51 days Einaf Matarity Original
Priosity/Type Redemp, Factor Current Originat Frequancy Base: A/ 350 Frequency 'O Furrent Tigin
SERIE AL 32.0%7,27€ 1006, 000,006 Floating 5.018% 15-06-203% Anz A3
ES034109700E 32,06% 1,703 1.703 ELIRIB3M +Q,070% Date: 17-03-2008 1703~ 2008
Senigrd Pass-Through 54.553.530,81£ 170, 300,000,006 15-3/6/9/12 Interests: 405,63 £ 15-3/6/8112 Akl LTS
SERIE A2(F 100.000,00€ 110, 000,40 Floating 4,993% 15-06-2030 Azma Aad
TROI41097014 1040,00% 2.351 2.391 EURIB3M +0,045% Date: 17-03-2008 To be determined
Senorf Pass-Through 239.100.000,008 239.100.000,00€ 15-3/6/9712 Intarests: 1262,12 & 15-3/6/%/12 ARA AAS
SERIE B 100,400,008 100.000,008 Floating 2,148% 15-06-2039 AaZ A5
£50341057022 O, 00% £1 51 EURIB3M+0,200% Daker 17-03-2008 T b deterTrird
Mezzanine { Pags-Through 5.100.000,00¢ 5. 100.0006,00€ 15-3/6/9/17 Interests: 130 304 15-3/8/%f12 Afid Al
SERIE T 100,000,060 100,000,006 Flaating 5,248% 15-06-2038% AL Al
E50341097030 100,00% 123 123 EURIBIM+{,200%  Pate: 17-D3-2008 To ba determined
Mezzgning /! Pass-Through 12,300 604,006 12.300.000,60€ 15-3/6/0/12 Interestsr 132858 €  1B-3/6/9712 A &
SERIE D 100,000,006 100,000,004 Flgating 5, 508% 15-06-203% Bany Baal
ES0341047043 106, Q0% 132 132 EURIBIM+ 0, B50% Date: 17-03-2008 To e determined
Mezzanine/ Pass-Through 13.200.000,008 13, 200.000,00¢ 15-376/2712 Interasts: 141505 &  13-3/6/9712 BEE- BRg-
SERIEE 100,000,008 100,000,004 Floating 9,448% 15-06-203% La Ca
ESO341097055 103,00% 95 45 EURIBAM+4,500% Date: 17-03-2008 To fe debérmined
Subordinated / Due to cash 9.500.000,00€ $.500.0090,008 1B-378/9f12 Interests: 2388,24 €  15-3/6749782 cec jn e

recarve reduction

333.793.530,81¢

449,500,000, 00€

Option o % monthly constant g’fj:;:: i’:;g{z}: 2’:;32:: 0,5057%
% aanual constant ! ! ’ 5, 9027%,
1,15 1,12 1,13
With Optien Redemption Aversige lite (yeacs) 1&,-';;;09 15/12/26508 1571242008 15§ 12§ 2008
SERIE At Final madurity
153N: £30341057008 Without Qption Redermgtion Average fife {years) 16;‘3&?3009 15/ ?2:’?01}8 15{;;;008 o
Final madurity . ) 1571252008
5,04 4,481 4,57
With Cprion Redemption Average i (years) 15;1552015 15/06/2015 16/0372015 16032015
SERYE A2G Final radurity
T9EN: ES0341097014 Without Cption Redernption Average Bfe {years) 15!15;?2020 15!;5;020 16![?;' 202[} o
Firal madierity 16/03/ 2020
575 E73
With ©ption Redemption Auefaga He tyears) 15;;2?2015 15,!;;?:015 16/63/2015 16032045
SERIE B Firal rachurity
ISTN: £59341087022 _ Average Iife fyears) 7,29 6,58 6,83 &.78
Withaut Option Redemption Final madsrity 15/06/2021 15/1i2/2020 15/09/2020 15/08/2020
Average life (yaarg) 6,25 =84 &75 573
SERIE © With Ogtion Redernption Final madurity 15/12/2015 15/06/2015 16/03/2015 1640372015
ISIV: ESO34L097030 Averaga life (years) 7,55 7406 6,99 8,54
Without Option Redermption Final madurity 15/049/2023 1541272022 1540372022 1570753023
] &,25 5,84 5,75 533
With Qption Redemption Averags fe (years) 15/52/2015 15/06/2015 16/0342015 16/03) 2015
SERIED Final madirity
TSEN: £50241097048 . _ average ife (years) 8,33 7,83 7,78 7,71
Without Option Redemption Fina# madusity 15/09/2036 15/09/2036 15/09/2036 $5/08/2036
) ) Average life (years} 8,70 6,32 8,25 6,13
SERIE £ With Cption Redemption Final madurity 15/12/2015 15/06/2015 16/03/2015 18/ 342015
ISIN: ESU331097055 _ Average life (years) 3% 3,95 3,86 32
Without (3ption Redemption Finat madurity 15/06/2012 15/12/2011 1501242011 15712/2014

DISCLAIMER: This communication is for informationat purposes only,
officlal confirmation of any transaction. Al data and other information
The assirmptions underdaying the information,

it = ot intended as an offer or solicitation for the purchase or sabe of any Bnancial instrument or as an
are not warranted as to completeness o aocuracy. Additlonst information i avalzitde on request.
inciugding structure and colfatersl may be modified from the time to tme to reflect changed circumstances, Past performmance is
nat indicative of fture returns, The Spanish Offering Circular, spproved by the CNMV, is the only legally binding document far this issue.
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S

ulizados, SGFT, S.A
Catka Catalunya Group

Hipotesis WaLs 28,00% dnd WAFF 0,15%.

w1 Amaorifsatian, ¢ the discretion of the rrenagement comgany, provided the remaining balance of the principal of the mortgage lgans is less than 10,009 of the intial awqunt and a1 the
payiment ahigatidhs arising from the bonds can be paid and cancebied i full,

pool of Mortage Loans (Floating Rate)

Constitution
Pate

440.742.143,72 €
67.598,49 €
1.040,88 €

314,575.439,92 €
54,764,03 €
151,95 €

Cutstaniing Balance

Average Loarn

-] Minimeum
Maximium

i

st .I TR AP it 2
Weighted Avarage 5,4883% 4, 1B80%
Minienurm 2,6490% 2,2500%
Maxirmum 10,3000%: 10,0000%

o A % eé'}g;'_\:_':;gség. 5 Sl R
R R ?emﬁﬁ%Mg i ﬁg%%‘@\%é :
Weighted Average 59,09
Minimum 0,23

Maximum

SRS
Buriknr I0F 58

Euribior 1 Mes Lentral anotac. Bco. Espafia
Buritir 1 &0 . 52,66% 46,16%
Euirigar 3 reses Central Anotac, Boo. Espafia 21,17% 25,65%
Euripor 6 masis Ceniral Anotac, Boo. Espafia B,39% 2,37%
Euritior 12 magies Central Anotac. Boo. Espaiia 3,99% 4,27%
Euribor ICO Sdmestral dia 10 - MBS 5,01% 5,09%
Euribor ICO +1 Sermestral dia 15 - 104 3,33% 0,91%
Euribor ICO +,4 Semestral dia 15 - 105 1,52% £,63%
Burittor 1C0 8,75 Sefsestral dia 20 - 107 0,09% 0,08%%
Tipa Fijo 1 5,549 7,00%
gurlber 100 - IDAE Semestral dia 15 0,56% 0,00%
Prastamos Himsterarios Cajas 0,50% 6,56%
Préstamos Hipbtecartos Entidades G, 10% 0,0%9%
Curitor 10O Sémestral dis 20 - MBS 0,40% 0,45%
furibor 1CO Semastral dia 20 - MBY 0,07% 0,12%
wibar 3 mesey Central Anctacianas Bco, Espafia 0,87% 6,05%
Mibar 1 Afie ) G,11% G,11%
Préstamos Higotecarios Cajas TAE 6,83% 6,10%
' ©,00% 0,00%

Tipd Active CEC.A TAE

Historical

Current Last 3 Last & Last 12
Month Muonths Months Maonths
Single Monthly o
Margality {SMM) 0,26475% 0,4162% 1, 5069% 0,.5057% 0,47804%%
Annual 3,1305%  4,8820%  5,9i60%  5,0027%  5,5879%

Equivatent (CPR}

Constitution

Current

Date
Catalurya 57,21 5620
Madrid 0,14 0,14
Baleares 0,36 0,14
Aragén {3,448 0,40
Andajucia 0,53 0,480
Sin Garantia Hipotecaria 41,41 48,64
Rest of Avtonomous Regions . g,10 0,09

S

T :
: %‘% .m{%ﬁ%{; /[5§§
; Makure Debt
Aging ﬁupn;?t?:iraut‘;:;g:sga 5ku = ining Debt to Total Debt % Loan to Value 13)
: principal Interest and Othars Totals Mature Principal I b
Us to 30 days | 194 131.246,18 € 20.681,13 € 151,927, 31 € 7.373.354,7% € 7.504.500,97 £ 55,00% 30,6571%
Fram | to 2 montis 43 40,722,956 € 1187310 € 52.696,06 £ 1.3%0.864,10 € 1.431.587,06 € 10,49% 34,6452%,
from 2 fa 3 marihs 40 £0.188,41 € 18.434,30 € 7862271 € 1.310.622,86 € 1.370.811,37 € 10,05% 41,3702%
From 3to & mofthe B 75,360,898 € 45.143,22 € 121,504,141 € 3.262.880,55 € 3.338.241,44 € 24,454, 37,7175%
Totals L 250 307.518,44 € 47,231,758 ¢ 404.750,19 € 13.337.742,30 € 13.645.240,74 € 100,00% 24,1948%

liql;:?t?:ir;'i?nasge Mature Dekbt Remaining Dabt to Tatal bebt % Lean to Vakue @
. Principal l Interest and Others Totals Mature frincipal o
Fram i g mor:"u_‘.!'isr . 30 B5.653,96 € 12091 50 € F7HG46 € 513.774,96 € 670,428,922 £ 46, 3%% 59, 5137%
From B0 12 mé; Er!ths ’ 45 54.343,95 € 14.490,64 € 78.834,50 € F2.844,33 € 7B5.168,28 € S3,01% 47, 7586%
Tatals . . 75 12909791 € 26.582,14 € 156.580,05 € 1,334.619,29 € EA64.617,20 £ 100,60% B2 421704

3 Waluation exé :usivery:for mgrtgage participations,

PISCLAIMER: THis communication is for informations! purposes only, 1t is hot Intended as an offar or selicitation For the purchase or sale of any financlal instrumaent or as an
eficiat confirmation of any transaction. All data and other information are not warrarted 85 to completeness or accuracy. Additioral infarmation is avalaible on request.

The assumptions. underaying the information, incheding structure and collateral may be modified from the Mme to Girme ta reflect changed crogmstances. Past performancs is
Aot indlcative of future returns. The Spanish Gifering Circular, approved by the CNIMY, is the only legally binding dacument for this igsue.




Gestion de Activos Tituiizados, SGFT, S.A

Curvent At Iszue Date
% Notes Nominal % CE %% MNotes Naminal %o CE

SERIE A1 16,30% 54, 592’:;;0,81E 12,3-;% 37,89% 170,300,000, 00 9,11%%
SERIE AZG 71,63% 23%,100.000,00€ 12,37% 53, 19% 239,100.000, 00€ 9,11%
BERIE B 1,53% 5.100.000,408 103,799 1,13% £.100.000,00C 7,95%
SERIE O 3,680 12 30{.000, 006 27,0045 2,74% E2.300.000,00C %, 16%
SERIE D 3,959 13.200.000,00€ 2,93% 2, 94%; 13,200.000,00 2,16%
SERIE £ 2,855 9.500,000,00€ G,00% 2,11% 9.500.000,006  0,00%
Totals 333.793.530,81 € 449.,500.000,090 €

Resarve Funds 2,850 B, 500,000,004 2,11% 2. 500,000,004

R

Current AL Tssue Date
Cumuiative outstanding lossaes Q,D0€ e L/
Cummiative outstanding Weite-OFf G495 502,57 € 000 €
C lative autstanding Write-Off recovery 000 £ 0,00 £
i) Guaaianding with arrsars>0 Gaye T o.0000%
Weighted Average of LTV Distribution o 44, 7417% 4%,2161%

ADDETICNAL TINFORMATION:

Managamerd Company: Gestion de Activos Titulizados, SGFT, S.A.
Oficial Register: Carmisidn Macional del Mercade de Valoras

INFORMATION CONTENT RESFONSABILITY:

THE EXECURIVE-BIRECTOR,
# e

"
F B

DE_SCLA}MER: This coemmunication is for informational purposes anly, it 15 not
official confirmation of any transaction, Al data and other infarmation are not

Gastidn de Actives Titulizados, SGFT, 5.4,

inthly Report, January 2008

") .
. ata Catdlunys Group W gw

SRR

Guarantesd Intarest O,

4, B
Treasury account (Paying Ag} 0,00 € £, 0%
flepayment accaunt 9,08 € 0,R0%
Liquidity Line {Limsét) 9,00 £ 4,004

1,009,
4,55%
0,00%
,10%

3,00 4
500.006,00 €
4G e
0,00 £

Other
Amount of the Liguidity Ling
Geperalitat Guarantas

Principal Out ol
Period

of For

Interast

Ratio: (Outstanding FP + Interest) /
Fotal Gutstanding

0,00401%

Notional Principad

Receiving

To pe determingd 5. 58344%

Paying To be deterrined To e detarrming

of Fontanella 5-7, Barcelona Tet. 93 484 73 36 - FAX: 33 484 73 41 infofEnat-saft.iom  wwe.git, 500, info
Passeig de Gracia 16, Barcelona

intended as an offer or solicitakion for the purchase or sale of any financial instrurmesnt or 25 an
warranted as w completensss or accuracy. Additional information is avalaible on regquast.

The assumptions underkaying the infarmation, nchading structure and collaterat may be modified from the tme to time to refect changed drcumstances, Past perfarmance is
nat Indicative of future returns. The Spanish Gffering Clrcalar, approved by the THMY, is the only legally binding documant, for this issue,





