Impories erprasados sn surss

Feths Constiucitn

Fache Emisidy Bones

Facha Desamboiss

Socieded Gantory

Adwministrador

Lta. Tesoreris a Tipe Sarantboade
Parmuias Intoranes

Prestams Subordinada

Thirgaktres

12/13/200%

12733520605

1571372005

Gestitn de Actives Titulizados, SGFT 52
BEVA, Caixa latatunya y Banos Popular
Eopafinl, SA

Banco Popuiar Espafiol, B4, BEVA, Calka
Catalunys

Caixa Catalurys, BEYVA, Banco Pooular

Directares Aseguramiento

Qriginador

Garanie del Swap
Agante da Pagos
Mercado Negoslacidn
Rag. Contakle Valoras
o X .

b Partcip

Egpafiol, 54

BAVA, Caike Cstalunya, Bancn Poslar
Espaficl, S&

Caten Catalunys, » Morgsn

Auditoras

Bance Papular Espafio, 54, 18 Horgan,
Drpfa Bank PLO

Caiwa Catalunye, SEVA, Bancs Popular
Expadicl, SA

Caixa d Estalvis de Catalunya
Bolsa de Barcelona

5.L.L.Y. Espaclear

Banco Popular Espafal, SA, BBVA,
Caivg Cataiurva

{refoitte & Touchks

. . - ’ Tipo Interds Actust ; Calificacidn Moody's / §
sorie Homitonl Cireviaciés [Unitario/Total} Clase Intereses | oo a0 pote ngade: Amortizacian & P/ Fitch Thes
Codign ISIN Faukisr - 82 dias Finat :
Prafacidng T Armpriizacid Agiieal Astual Enicial Fraduancis Bagg: b 360 Fracuenci Préxiems Actual Fuleiat
SERIE AL £, GENE 05 GO0 00¢ Variztle - B 20-04-2040 Al Faza
ERG54 10595508 - Y 1.633 1.633 FURIR 3+, G67% Fecha:  20-01-200% -
Fraferents / Pags-Through B0 163,300, 500, 00€ H-Lfa L Intoreses: - 2O-L{44TIG LEE A48
LERIE AZG 47 231,758 106.000,00€ Varlable 5,13 20-0G4-204G Ana Aaa
BSOS £, 2E 4,858 4533 ELREE. 3M+ 0,04%  Fecha: 20-01-2009 20-01-2009
Praferente f Pags-Thmuoh FEHGGT 208,504 48 B00.00%,006 2-LIA7HLD interases: £19,21 €  20-1/4/7/10 ARA LT3
SERIE B BE. 797,560 105,003 00 Variable 5, 360% 20-04-2040 AR A8z
ESLAA GRS £5,80% 10% 105 EURIB.IM 40,279 Fagk 20-03-2009 A dhetersini
Mezzaning f Pass-Through 9.008. 745,306 10,500,450, 008 20-1/457750 Interesess 1I75.24 € 20-104/7/10 AL A
SERIE O 55,757 584 160 M GOE WVartabie 5, 24004 2l-04- 2040 a2 A2
ES03Na0IE B, 80% 17% 173 RURIB. 3M4+0,35% Fecha:  20-01-20509 A gaterminar
Mizrzaning £ Pass-Throggh 15 357,768,828 I7.500.000, 60 17477710 Intaresas: 119278 € 20-1/477/10 A A
SERIE & L0000, 004 A0, D00, 008 Warisbis 5, Fate 20-04- 2040 Baad Sanl
ESO 341066040 1 504 245 245 EURIB.3M+0,70% PFacha: 20012008 A getermingr
Supordineda S Pass-Thewach 4 SO0 000, 008 24.500.060,008 i S F T B 3 | Interesss; 147967 £ Z0-1/4/7/10 BERE BEBE+

Fotales

FP73FRT9,22€

FORO0 500,504

.'ﬁpé:i.én - U mansual constante 0827 0% G, E8858% £, F265% 0.7715%
b anuat equivaients 7,2696% 7 2039% 8,3750% 5, 8758%
. _ - i Wi Madia {afios} - - - i
Bones STRIE AT 0n Bjerdds smartizacin sedonal Amortizacitn Fios - - “ -
: . ) ] ] Vids Medin (aft - - - -
IEEN: ESOIRLBIEL08 Sin giericis amoriizacidn opcional Vi Madia {afios)
Amorlizacihn Snal - - - -
o sermitio amortimaciin coians] Vida Meria [afios) 3,98 3,44 3,35 3,34
Bonos SERTE A25 on sfereizio smortizadion opiana Amartizacion Final 22/04/2013 22/64/2013 H01/2013 2012613
P 3
T5IM: ESOSALOHE0LE in eserticio amertizadén pdon Vida Media (afios) 3,68 3,61 3,5 3,42
Rmortizacitn Final 22/03/2018 20007/ 7017 26/07/2017 0T
- o I canal hils Media {afiog) 4,85 4,78 4,58 4,55
Homas SERIE B £or ajereitie anorizaciT cpoianal Amortizseien Fingt 72/04/ 213 23/04/2043 23/01/2013 2440472013
: Vida Medis (3 5,95 5,80 5,57 5,45
IBIN: BERBALOREIIL o L ieroie amertizackn spoonat 2 Medta (aflas) >
Ammortizacién Fieal 2070752048 22/01/2018 2ALITOIE 22/01/7018
o i opciond Vida Madia {afios) 4,85 4,80 4,58 4,85
Bones SERIE T Cion afsricie amortizacion ppciona Brriottizacion Fieal 2270472013 22/04/2013 71/61/20%3 2052013
ISER: ESO250096037 L Vids Mediz (afios) 8,13 6,01 5,74 5,82
Sin slercicin amortizacitn opoions) B
Amortizacén Final 2AA0/20L9 2042019 221045 30LH SRR Ame
. o srmorstzacitn aogionl Vida Meisi {afios) 4,84 478 4,58 4,55
Bunos SURIE ot SRICiKis amorkiracion opeiona Amortizacien Finat 22/04/2013 22/04/2013 2149102013 2146172013
ESIN: ESOIALDHEN40 o L Vids Madia (afios) 6,53 8,81 6,48 5.28
i ejercido smovtizecdn opcional B} .
Arnoreizacien Finst 21/0172036 2170152636 2170172036 2101/2036

Hipdtasls WALS {8 d¢ oérdids que synecimentsn 135 Ph's susceptibles de entrar 2n |giod dei 8.00% v WAFF {frecuentia de impago) del 5,00%.
oy Amortizacidn 8 opridn de i Socedad Gestora cuando ef mporte del priocipat pendiente de amortizar de las Participaciones Mipotecarias ses infertor ab 10,00% del inidal v fodas ias
chiimaciones o saco de jos bonos nuedan sar afendidss v canceladag an 51 totatidad.

g5t infiarme a8 un oomiplernento 8 la nfarsaciin extablecida en et Folleto Informativeo de la Ermision de Bonos de aste Fondo de Thulizaciss.

Uniamanta ja informasién comunicads. por Sestidn de Actives Titulizadas, en vickud de Io establecido en af Folleto Informetive, se considerard valide a los sfectos
de publicidad v difustn frents o loe ttulares de i0e Bonos o cualesquiers termaros.



Histdrica

Tigo de préstamns Gitime mes  Oitimes 3 Ditinios §  Dltiveos 12
Ganeral Aceuat Fecha o Tasa Mensual .
Constitucidn 0,7715%  O,7269%  O5651%  (8658%  0,6270%
] Lonstante .
Tasa Anval SE755%  S3V80% 657l 770N 7,2697%
Himars 3575 FATE Eguivaiente - .
Saido Vive 25B.D26.550,86 € T00.4524.589,58 £
Medic Fl.04453 € 93,593, 81 &
Minimea 105,25 € 474,68 £
Maximo 2.553.092,67 € 3.546.822,29 € :
— , . Fecha
e e . e Actat Canstitacion
HMedis Pondarado 5, 550865 3,4364% Catatunya R R W 2
Minime 2, 6870% £,4920% Madrid 5,22 0,58
i 4
faximo 10,5000% 10,0000% Comunidad Yatenciena 5,26 0,15
] il Baleares 18 4,57
#Medio Ponderado 83,00 91,93 Araghn .08 6,13
fainimo u,0a 7,80 Andahicia 081 0,41
Mazinmo 337,15 373,82
byl 8,00 6,90
Mavarra 4,02 0,01
7 A 34.02% Sin Garentia Hipotacarts L EBES . . 45,75
FLURIBOR 1 AND BILE. 18,60% 13,13%
Euribar 3 meses Cantra Anotac. Boo, Espafia 8, 52% 15,514 Ctras Comunidades a0e 4,04
Earlber & meses Cantral Anatsd, Boo. Espafia 3,05% 3,41%
Euriber 12 meses Jentral Anctac, Boe. Expafia 4,53% 4,30%
Buripor 100 Semestral dia 10 - MBS 3,53% 3,740
Bt 100 + 1 Semastral ois 15 - 104 0,22%: 0,23%
Furipar D0 +0.4 Semestral dig 15 ~ 105 §,23% 1,525
Bupinor {00 +0,79 Semestral oiz 20 - 107 G,4025%, 0,02%
Tipn Elie 4,51% B, 80%
Epeihir 1670 - IDAE Semestrsi dia 15 G, 08%: 0,00%
Préstamns Hipotecarias Cajes 5,510 5, %2%
Priéstamnos Hipotecarios Entiades G,01% 0.77%
Buritor 100 Semeastral dia 20 ~ MBE 0,21 15,57 %
Buriboy $O0 Semestral dig 20 - MBS 0,27% 13,46%
fastent 3 rneses Cankral Anotacines Boo.Eopaiin £,02% G, 05%
Mitar £ meses Cenral Anciaclsnes Bep. Espafia 3,02% 3,03%
Mibar 4 Aflc 1,60% 1,17%
Ofeas Referencias 100 4,75% 5%
Otres Referencias 4,309, E,13%
Fréstamos Hipotacarios Cajas TAE 4,00% 3,23%
IRPE - Préstarnos Hipoteoorios Entidages TAE & 20% O, 21%

filmers Deude Vencida . naur.ia"rml .
Antigiledad Partivipaciones Mw}‘g:cr;?&;:;m et . ::I:f;g:azi‘gw”
Préstamos Principa Interases y Dtros Totat Principal % " e
Hasta 1 Hes 142 244.901,16 £ 41,833,300 € 286.524,46 € E.501.204,12 € 7.045.125,28 € £3,00% 20,6597,
ol & 2 Meses %1 125,303,806 € 33.458,74 € 158.762,60 £ 2,545.722,20 £ 2.971.026,15 € 7 28,60% 3R, 7ETI
D Za 3 Meses 25 §3.258,99 & SFELGLE 73.040,80 € 955,885,435 € 1.023.148,42 £ %, 1500 HLOTE9%
De 2 6 Meses 16 26.592,38 € 214352 € 28.735,50 € 100,603,317 € 1278856 0 1,04 2%,1984%
Totales 218 AG0.056,39 € 87.807,47 € 547.063.86 € 10.707.439,00 £ 24,00%5%

[z Tasacihn sole an Préstamos Ripotacarios

31.167.495.40 € 1000074

o . !'}i;mer_:: Dauda Vendcida Deuds Pendiant Digsada Takal Y Deudis Total/
Ant R Vencim Valar Tasacidn o3
Préstamos Principal Trtereses ¥ OLros Tokat Principal e
T2 28 3 Meses i 000 € 0004 0,00 € 111.735,40 € 111.733,40 € 3,10% 39, 9645%
e 37 6 HMoses 25 132.408,57 € 26.905,96 € 159,335,553 € 1,343.834,40 € LEIE.263,97 . 42,05% A0, %160%
Do 6@ 12 Mases 45 188.546,50 £ 33.831,74 £ 222,478,323 € 1.786.212,84 € 1.574.759,43 € 54,51 39,5738%
Totales 71 3HLYM,16 ¢ G083, € 38181586 € 32ELFBES4E B6ORIGTETE 25, 4558%

o Tasecion seln an Grdstamos Hipotecarios

£are informe 24 LR complements @ 12 informaclon astablecids en &l Follety Infoonativo da ta Emisién de B

nngs de este Fonde de Tirlizacie,

{irramente la informacion comunicads por Gestidn de Actives Titulizadas, £n wied de lo establecida an el Folleto Informetive, se considersr vilida a t:;se.-fecws

se punhcidad v Gifusidn frente g los titulares ¢ los Bonos ¢ cutiesguiers Feroenms.



Sp;} Vo

T
Biteisl A Es ammishon
il i O W o Bones Baominal 4 P40

SERTE AT £, L% {4,008 0,00% 23,33%, E53.300.000,00€  10,56%
SERIE AZG B BEY 2EB.EOY 06 B0E F5,15% 6%, 11%: 482.800,000,00¢ 10,56
SERIE & 3,250 5.008,745 006 21,04% 1, 560% MARHL000.00E  5.06%
SERIE C 5, 54% L5.3FF7HE, 8 46,40% 2.56% 1FE00.000,008 &,50%
SERIE L 58%% 24 500,000,008 257 3.50% 24.500.006,00C  3,00%
Total R FIEFAG 22 € F05.B00.0900.00 €

Fante de Rusarva 5% 21000, 000,008 3.00%: 21.000.000,00¢

Eajda Tritiurés

CUHERTA DE TESURERLA 42,764,199 8 € &, BY%%
CUENTA AGENTE DE PAGOS A4881 45 € &4, 9d%
CUENTA TESORERIA - AMORTIZACION 0,00 € (AR
CVENTA RETENCION DE PRINCIPALES 0,00 & O, 000
TEA. TESOH, - COLATERIZACION SWAP {3,008 15,000,
LEM. DISP. LINEA LIQUIDEY 4O0€ 000

21.000.000,00 £ 5.58%
E32. 845,03 & BOHR%

PRESTAMG SUBORUIMADO
PREETAMO GASTOS INICYALES

EMPDRTE DISPUESTO POR LENEA DE 0,006 DO0%
LIQUEDEZ

AVAL ESTADH)- DISPUBST( SERIES AL {47} BOGE G00%
¥ AZ {5}

Astuzni A la amisidn
Ppdidas Annmadas Evalutivas 25054 £ RS
Write- U Acumsiados 3095 358,77 € D46 €
Hecuparaciones sebre Write-ON scumiuiadas 11081044 € 06 €
?eg;?ﬁies ve.:::‘??me;d: Salde vivoe bmgagades>90 dias 1,4356% ,0000%
Bredip Ponderady Privcien 7 Valor de Tasasidn 55,4803% 85,5643%

{EIYTY

Foha
Hdmars Se derechos de crddite adguiridos
Frimeipal deraches de erddion adicionales

Namers de derechos de crédite sdguirides
Prncipet derechos 42 arédits adicionales

INFORMACEORN AEITIONAL BN

Gocieded Gastors: Gestide de Actvos Thudizades, SGFT, 5.4, 7
Raniates Oficial: Comisidn Macionst d¢f Mercads de Valores  Passely de Gracka 18,

AT COMTENIES TNEDRMACEO:
ECTON EIE0UTTI

BESFOMSA

B B

of Fortangila 5-7, Barcelona Tl B3 484 73 36 - FAX: 93 28B4 V3 41

Barcalona

estlén de Actives Tituiizados, SGFT, 5.4,

Salde ¥ive Ph's pariodo et espara

Intereses Devengados

Ratio: (Saldo vive GF + Inderesss

Davengatios)/Saide Yive Total BARA0Y

Enterds

Prircipal Nocional

i

Reqeptor A Determingr 5,862931%

Pagador A Determtinayr A Determinar

infaidgat-opft.oom  weewgRb sofinfo

Este inforing o2 un complamants a fa inthrmadidn sxtablecids en of Follatn Informistive de i Emislén de Bonos de aste Fonde de Titudzacion.
Liricarserte i infarmackdn commanitnds por Gestidn de Actives Titulizados, en virtud de i estabilecide an el Folleto Informative, se considerard valids @ los efectos

de puiticidad ¥ Gifusidn frente 2 los Bhulares de ot Bonos o CUBlESQUIRTS keraerss.,



The amoents are expressad iy suros

s of Canstitetion
Issue Date
inshurseinent Date
Fanagament Oy
Administrabay

Gunrsmiaed Intarast O,
Intersst Swap
Subprdinated Losn

Laxd Managar

124133005
12712732005
183372005
Fastidn de Activos Fitulizados, SGFT SA

BBVA, Caiva Cataluniyva v Bahed Popular
Enpaliol, G4

Banos Popular Esparial, $A, BBYS, Cahe
Catalunye

Caiva Catalunys, BBYA, Sanon Popular

Managers

Griginater / Sarvicer

Bwap Guarantee
Paying Agant
Secondary Market

Register of Book Securities

Brapasitany

Esparicl, G4
BEYE, Calxa Catalunya, Banon Pagltar
Empafiol, 54
Caiea Catalunys, 1 Morgan

Aunditers

December 2008
FT, 5.4

. .‘t Li %fa Group W fw

Banco Fopulayr Espafio, 58, 3P Morgan,
Diespfa Bank S0

Caixa Cataluenyy, BEVA, Bancd oot
Espaiiol, A

Laa 47 Estalvis de Catalunva
Boiza de Bargeions
5.0 LY. Espaciear

Banco Popular Sspafiol, S4, BEYA,
iaixa Cetalynya
Daigitte & Touche

. Primcipal Outstanding (Unit/Bonds/Totsl} | Coupon Type i;;grﬁ%‘;‘;‘:i‘ﬁ: Redenption Moody's ] S& ¥/ Fiteh
*ﬁwiﬁiﬁiifeagiﬁmpv im’;t Cureant Qriginat Frequweney Bazna! Af::: Figaw!::z?;l? Next Curesne Origieal
SERIE A% 3,004 A0 G, E Flaating - 0% 2004~ 2040 A Aap
ERUIATOHEA0E €, (0% 1633 1.632 EURIE IM¢0,07% Date: 20-01-200%2
Seraorf Eass-Theowgh 5,008 163.300.000,00¢ 21447710 Irierests: - 20-1747 7110 LY. Add,
LERIE A2G £F.231,358 00 D4, U Floating 5.130% 20-04-2040 Ans Anz
BEG3A1035018 &7 25 4.4 4638 EURIE, 3M+0,04% Dater  20-G1-2009 20-0%1-200%
Senior f Pase-Through 228.507.206,50€ 423, 500.000,00€ A0-17447730 Interastsr €1%21 € ZO-3fR1310 AlE ARD
BERIE B 85.797,5BL 100,000,006 Fioathg 5,360 B-04-2050 Al ARl
EGINI4 LRI04 &5, 80%: 105 105 ELHIE 364 06,27%:  Dater 20-01-2005 T b debermingd
stezzaning / Pres-Through G008, 745,508 15 300,000,008 I~ fa 70 Interests: 1175284 20-178/7710 LS LTS
SEHE O BE. 797,08 100,000,008 Fioatling B A0 2L 205441 A2 A2
ESO34 10868032 25.80% LY 178 ELRIB. AM+D,35%: Datar 2001+ 2005 T e dleseemingd
Merzaning /) Pass-Through 15.387. 756,82 L7800 003,008 E0-1fd/210 Interests: 1102084 20-144/7/18 A A
BERIE & 10860, G, 0 100,004,008 Floating 5,790% Z20-0E- 2040 Banli Bzl
EEGE34 303541340 LU 245 245 EURIB.SM40,70%  Oade: 20012009 To De determined
Suibordinated / Pags-Through 24 50 DO, O0E 25 B0 O G0E Z0-LFa7 70 Interests: 147967 € 30-3/4/7010 BB+ ERS-+

Fotais

FFF.ITRFLG, 2L

OB, Q0 HUGHHC

option i % resonthiy tonstant 0,6270% 0,6656% 0,7265% 0,7715%
%% anawal constant 72608 7,7025% 8,7780% £8I55%
Avaraze ife {yems) - - - -
BERIE A% Witk Gption-Redemption Firial rmisdurity - - - N
ISIN: ESOI4LO0S008 " " ) #verage life (years) - - - -
Withnut Sotion Redamption Final madurity . . . R
Average life {years) 3,47 3,44 3,39 3,34
SERLE AZG Vit Gpiion Brdemption Binat madurty 22404720513 22(D472013 24/01/2013 TafoNE
T5I8; ESUIALUIE0LE Avarage life {years) 3,89 3,61 3,51 3,43
withau: Option Redemptiorn Finat maduriy 23/01/3018 20073617 2070752047 FHAGTIROLT
Awverage Hfe {years} 4,39 4,78 458 4,55
SERIE B Wikl ption Redsoption’  sinal macuriy 220412013 22j04/2013 TI0LF2013 2370172013
TSING ESORALORGHLL fverage s {years) 5,85 5,40 5,57 545
Without Gigtion Redemptian it maduriey 20/07/2013 2200172018 2270072013 Z2LIEOLE
) Avarage e {years) 4,850 4,50 4,58 4,35
SERIE £ With Gption Redemption Finai maduriy 12/04/2013 25/04£2013 2140173013 2170172013
IEAM: ES0341096032 ) Average ¥ {yeers) 5,15 &5 5,74 5,62
Fiouk Gotion Redermetion Firvsl madurity 1/16£2013 22/D47 2015 22U 2018 22/04/2019
Aversge ke {years) 4,89 4,79 4,58 4,55
SERIE O With Gption Redemption Firal tadurity 22/04/20143 22/04/2013 2170172033 21/61/2015
ISEN: ESOESLGRGDRD ) ) ) Average He {vears) %,33 6,81 &,48 6,43
itk Option Redermption Fint madurey 21/01/2036 237012035 2140172035 2170172038

HipoEesis WALS 00049 and WAFE D00,
oy Asmidrtisation, BE e dsoretion of the macagement company, provided the remaiing balance of the principet of the mortgage loens is less than 18,00% of the inftiat amount and & tha

payragrd obligatitns srisng from the bonds Gin be paid and cancebed in 6,

DESCLAIMER! Thiz commmimn
wffickal continn

faet {5 Far doemptiond] purpoges only, it 15 not intendied as an offer or sollcitation for the purchass or saks of any financlal Instryment or 28 an
1of gy frangaction. &4 date and othey information are aot warrsnted B8 1o completeness or aoouracy, Additional Information is svalaibe on ragueost.

T aemanpions wideriaviog the infbrmation, inchnding struckure and coliaterat may De modified from the time 10 time. to reflact changed dreumstances. Past parformangs is
naf indicaties of futtee selipens. The Spandsh Offering Circular, approved by the TRV, is the only legally binding document for this issue.



Historical

ool of Mortage Loans (Floating Rate} Currant Last 3 Last & Lagt 13
P Manth Months Months woaths
Henierat Current ans jon - .
Dats Single Monthiy 771 0,7285%  D,56510 0,58 0,6470%
Margality LSMAE) &4,7715% 728 ; b , GGSEY, X
Annuat « -
. 8,8755% B, 3700% G, 5741% 7 395 7 2GHF
Mustshor 3.575 7.478 Equivatent (CPRY ) ’ '
Outstanding Bajlanoe 2HR.O26.538,66 € 700.024.589,58 £
Averape Loan F1.084,53€ $3.593,81 €
Minirsum 108,258 474,68 €
PMaximuin 2 EE3.082,67 € 3.845.822,20 € ; T
Cong{itution
. . Current Date
Weighted Awarags 5, 5596% 3,4304% Catatarys - S 51,34
Birstrecm 2,6870% 1,4020% Madrid £,58
\Mammum 24,5000% 10,0000% Comunidad Valencians 828 0,15
Haleasres 1,46 0,57
Weightad Average 85,00 91,93 Aragén 805 0,13
i a,0n 7,00 Andalucia 1,81 041
Maximum 337,15 LA
. Mursia a,na 0,00
Navarra 0,0% 0,01
Suritbior 1 afia 34,830 24,14% . u
e + ’ 28,65 A6, PG
EURIBOR. t ARD B.OWE, 16,600 13,13% Sin Garantia Hipotecaria
Eurior 3 meses Cantral Anatac, Soo. Fspafia =R =k 15,91%: Rest of Avtonomoens Regions 0,05 0,04
Euribnr & mgues Tentral Anotac, Boo. Espaiiz 3,0%9% 3,11% ’
Suritor 17 meses Central Anctac, Bua, Espeda 4,93 £,30%
Eurilor ICC Semastral dia 10 - MBS 3,52% 3,78%,
Euriter 100 +1 Semestral dia 15 - 194 3,21% 0, 23%:
Euriboe 10 +0,4 Semestral dis 15 - 105 1,22% 1,52%
Euritor 100 +0,75 Semestrot dis 20 ~ 107 3,02% 4,02%
Fion Fio 4,51% &,80%
Farzor 100 ~ IDAE Samestral dla 15 &, GE% {,00%
relRmns Hipatacariog Cajas 551% 5, 53%
Présiamne Hipotecarlas Entidades ,61% 0,77%
Buribor IT0 Sermestral dig 20 ~ MBS 0,21% 0,57 %
Buribor Y20 Semestrasl dig 2~ MBS 0,27% 0,46%
Mibor 5 rmeses Central Anotaciones Boo, Bspafis 0,02%, 0, 449%
Mibor £ meses Central Anctaclones Boo., Espana 0,02% (3,03%
sitor 1 ARG 1,00% 1,17%
Ciras Rafarendias 100 4,75% F.52%
Dtras Refergncias 4,380 £, 13%
frégtarmas Hipotecarios Cajas TAE & D% 3,230,
IRPE « Prdstamos Hpotecarios Entidades TAR (F, 20 8,21%:

Aging m;:a?é;u:ﬁ.g?e Mature Deit Ramaining Deht to Totdb Dekt % Loan to Yalue o)
Principst Interest and Others Totals Maturs Cpvingipar ) e T
Uip £ 30 diys 142 244,501,158 € 41.62330 € 206.524,46 € 580132412 € 7.046.125,28' € 63,00% 20,4597
From i ko 2 manths a1 125.303,86 € 33,458,74 £ 158.762,60 € 286572220 £ 2875.025,15 € 26,604 18, TFT Ve
From 2 1o 3 months 25 £3.255,99 £ 978,91 € 72.040,90 € 059.885,43 € 102304842 € 9,16% 30,0769%
From 310§ months 14 26.592,38 ¢ 2.143,52 € 26.735,80 € 100,602,317 & 127.195,55 € 1,14% 28,1884%
Totals 218 2460.656,3% £ AF002,47 € 547.063,86 € 070743901 € 1LA67.495,40F  100.00% 24,0025%

wn Valuations suclotively for morrgage pastivipstions.

. Number Mortgage Maturs Daht Remaining Debt to Total Delt. Wy Lean to Valie )
Aging Participations Matare i
Pr izt Int t and Gthers Totals Brincipai W

From 2 &0 3 menths 1 0,00 £ 0450 oG € 11173940 € HL7IGA0E . ED% 39,456845%
Fram 3 to & manths 25 132,425,857 € 2690506 € 189,335,553 € 1383283440 £ 1.516.263,97 € 42,09% 30, 3180%
Fram & 32 months 45 188.546,5% € 339374 € 2ZEATE B E 18621284 € 1,974.?_55_!,;‘-__3_@ - 54,31% 39, 5735%

Totals 7L E20.976,10 € H0,8372,70€ IBLELISE6 € RZBL.¥BEES T 360276280 € 100, 0H0% 35, 4%68%
s Waluation exciusivaly for mortgags participations,
DISCLAIMER: This communication i for informationat purposes ooly, it & not intanded as an affer or gollcltation for the purchase or sale of any fiﬂa_n_bi ; _'ii‘_&;_!:_’:fur'!’%ent oF &% 30

on are not warrsnted as b complateness or accuracy. Additional information 15 dvalaible-bn reguest.

official confirmation of soy transaction. & data and other informat
e pesumptions undarlaying the wformation, intluding structure and colizkeral may b
aot indicative af fulurs rebuns. The Spanish Offering Urellar, approved Dy the CHMY,

& modified From the tima to fime to reflect shisngét dridmstandes, Past parfarminte i

i the only legally binding document for this issue.
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R
Crrrent At Issue Date Balares Intarast
¥ Motes Hosming s GE % MRS Ngmina % OB 7 e
SERIE AL 0045 UM 0,00% 2533%  183300.000.00€  10,B8% Gunrantaes Tnserest C. 42.764.199,65 € 4,35%
SERIE AZG 82,39%  IZLS0NI06,50€  25,19% 60,11%  SOLS00.000008  10,56% Traasury account (Paying Ag) 398145 € 4 ,04%
BERIE B 3,280 LODETAEINE  25,34% LE0%  IOEG0O00,006  9,08% Repayment aceount 0EUE U,00%
BERIE 5,54% L5357, 766,82¢  16,40% 2,56% £7.600.000,00  6,50% Princigal WithHolding Account GO0E £,00%
SEMIE O 8,83% 4500, GO0, 008 2,57% 3,50 24500000008 3,00% treasiry BCcoUNT - IRS Cotiateral BO0E 050%
Totals BFEIBIIFLGIZ L FRGO0,.000,00 O Liquidity Line {Limit) BO0E B.50%
Meserws Funds 7,578 21,000.000,00¢ 3,00% 1 000.000,008 Sl G
Subordinated Loan 21.000.060,00 € 5,55%
Loan Sonteack for Initial Exponsss B3 A45 02 £ 5 5%
Arnount of the Ligukdity Ling BAGE {.00%
Genaralitat Guarantee L0 € D00%

Principal Guistanding of Forbearance

Cusrent At Izsue Dale Pariad
o v g § 2.802,54¢€ Q008 £ Interast
[ Jukive outstanding Wike D 3.0965.332,77 o Ration {Duistanding FP + Interest} / S
irmeaikive oo ing $5.338,77 € L E Total DU ading 5, 00 00%
L fatiwe put dhiiregy Write-38 recipeany 11081064 £ L€
Brincipsl Gulstanding With swveerse% days 7 ey
Principai Cetetanding 1,4456% G,0000%
Weighted Avarage of LTV Distribution 55, 4805%: 85,5613%

Hationa! Pringipad Intarasy

Receiving Tts ba determingd O oBEeNen
Paving o b determinetd Ta be dotarmingt

Rumber of additionsi credit sghts 2l

Principat of additions) cradit vights

Acnrouiative acquizition

Moewber of pddithonel cnedit righis 4]

Principal of additions] credit rights

ARDITIONAL INFORMATION:

Mansnement Cnmpany: Gestidn de tolivas Tiullzados, SEFT, S.A, of Fortanela 5-7, Barcelona Vel 93 484 73 36 - FAX: 93 484 73 41 infolbesi-saftcont  www.gat.sefinfo
(fichal Register: Comisidn Macions! del Mercads de Valorss Ppaseiy de Grads 18, Barcelonz
FHECREMATION OONTENT RESPONSABILITY: Gestitn de Actives Titulizadoy, SGET, 5.4

THE FRECUTIVE DIRECTOR

CRECLATMER: This oprmenunication i for informational purposes oty 1t is ot infervied as an offer gr sollcitation for the purchases or sale of any fingncial Instrument or 33 an
officiat confirmation of sny Wwansackion. 81 data and other information ane ol warranted 23 to campieteness or acouracy, Additional information is avaiaible on regiest,

Tha assumnptions underiaving the ormetion, inchuding structure and colfsters| may be modified from the time 1o time to reflect chenped droumstances. Past performanos is
oy ndicative o Fulure returns. The Spanish Offenng Ciroular, apprenved {ry thie CRMY, 18 the only legally binding docunent for this issue.





