Importes expresados an eures
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Gestion de Activos Titulizados
Caixa Catalunya, Caixa Terrasss

Laiva Catalunya, Calxa Tarrzses

Caiva Catalunya, Caixa Tarrassa
Caixa Catalunya, Caixe Terrassa
Caixa Catalunya, Ceixa Terrassa, 3 Morgan
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Originadar

Garante det Swap

Agente de Pagos

Marcado Megociacion

Reg. Contable Yalores
Depositaric Partcipaciones
Auditares

1P Mormaen

A it zoes

%

Crixa Celaiunya vy Taika Tarazas

{aixg o7 Estalvis de Catalunya
Bilza de Valores de Ssrosfona, 511
500, Espaciear

Cava Catainya

Lreloitte

Tipo Intecds Actual

Califfcacids Moody's / S

Nominal Circulacifn { Unitaria/Total) Clase Inteveses | o o 0. Devengade Amortizacion & B/ Fitch thea
céd?ge;igmn Factor 91 dias Finai Actuat Enicial
i ¥ F.l 6
Prelacidn/Tipo Amortizacidn | Actual Actual Teicial Frecuencia Baga: A7 360 Frecuencia Préxima
SERIE A1 57,010,685 1600.600,008 Variatle 4, 856% 15-12- 2045 Azd Ame
ES03410841004 B7,01% 2.767 2167 Eur 3M + 0,25% Fechar 16-06-2008 15062008
Prafevente/ Pass-Through 244758 551 BeE FF6.H0.000, 008 15-3/6/9/12 Intereses: 106805 L  15-3/6/5/12
SERIE A2G 100,000,006 1{}0.000,00€ Variabla 4, 766% 15-12-2{49 Aza LEE]
ESO34:081518 140, 00% 2.808 2.808 Eur 34 + 5,16% Fecha:  15-06-1008 A detertninar
Praferante ) Pass- Through 250.800.0040,00 290.800.000,00¢ 15-3/6/9/12 Intereses: 120474 € 15-376/9/12
SERIE B 110,000,008 100.000,00¢ Wariabia B 106% 15-12-234% Aad ErK
ESO341081026 1400, 0%, 116 116 Fur 3M + 0,50% Feche: 16-06-2004 A daterminag
Mezzenine ! Fass-Through 11,600, 000,00€ 11.604.000,00€ 15-3/6/0/12 Tatereses: 129068 €  15-376/9/12
SERIEC 100,000,008 100, 000,00€ Variabie 5,356% 15-1Z-2043 L% AR
ES0341081034 {13, B0%% 338 338 Eur 3M + 0,753 Facha:  18-08-2008 A determinar
Mezzanine / Pass-Through 23.300.000,00€ 33.800.000,00¢ 15-3/6/9/52 Interoses: 135388 €  15-3/6/3/12
SERIE D 100,000,008 100,000,008 Wariatte 5. B56% 15-12-2049 Baal Baad
ES0341081042 F0,00% 231 221 Eur 3M + 1,25% Fecha: 16-06-2008 A detzrraingr
Subordinada / Pass-Through 22.100.000,00€ 22.100.0040,00¢ 15-3/6/9/12 Interases: 1480,27¢ 15-3/8/9/12
SERIE E 14006.060,00€ 100.000,00€ Warlabte 2,106% 15-12-204#9 2 <
ES(3341081059 100,000 188 188 Eur 3M + 4,50% Pacha:  16-06-2008 A determinar
Equity / Por reduccidn 18.800.000,00€ 18.800.000,00€ 185-3/8/9/12 Intereses: 2301,70€ 15-3/86/9/12
Fondo Reserva
Totales 607,858,551, 56C 643.800.800,00C

Opcién b mensual constante 4.4971% $.5782%, #5653 QA742%
%o anuat equivalente 5.8045% 6.7222% F.E9FEY 10.0000%
c i zacio oral Vida Mediz (afios) 1.53 1.45 135 127
fonos SEALE Al o ejercicio amarizacion opcona Amortizacion Firal 15/10/2008 16/07/2009 1670772000 15700/ 20439
ISIN: ESO341 ia (aft . 37
asLe00 Sin ejercicio amortizacidn apcional Vida Media (afios) 15 145 139 id
Amartizacian Final £5/10/2009 16/07/2009 16/07/2006 15/04/7003
con siarcic izacion opcionl Vide Media {afios} 6.74 6.40 5.09 538
O |
Bonos SERIE A2G FlarGcio amartizacion opcional Arnortizacion Final 17077208 13/08/2018 180772017 15/04/ 2015
1SIN: £50341081 ; . .
628 Sin efercicio amartizacidn opcional ¥ida Media (afios) 7.05 6.69 6.37 3 65‘_
Anortizacion Final 15/07/2023 1571072022 157042023 1H/GTH0
con erercici - | Vids Media {afios) 8.11 7.92 7.58 716
o m f 1
Sonos SERIE B O Bfercicia amortizacion opciona Amortizacion Final 17712018 13/01/2018 £B/0747D17 1570472045
ISTN: 5034 926 i iz {af
1081 Sin ejercicio amortizacian opcional vida tedia {afios) 8.30 816 8.20 &4l
Amortizacion Fieal 18/01/2024 18/04/2023 15/10/2022 1340172021
Con efercicin amortizacion opdona Vida Media {afios) 811 7.82 7,68 748
AL 2ET Lailv]g]
Bones SERIE € i artEacian opciona Amortizacion Finat 17/07/2018 13012018 16/07/2017 T/ 2015
ISIN: ESU3410810342 . i
Sin gjercivio amortizacidn opcions| Vida Media (afics) §.58 248 .24 ea7
Amortizacion Final 15/04/2026 16/07/2025 15/0472028 17/10/2023
Con ejereitin amortizacidn ooc : Vige Madfa (afios} 211 7.92 788 718
TEICHD I ({131 (w3l t
Banos SERIE D pe Amertizacién Final 17/07/2018 £3/01/2018 BATSI0LF 15/04/ 2048
ISIN: ES0341081042 i ia {&h
Sin ejeraicio amertizacibn apcional Vica Medis (#f0s) 10.53 10.48 16,20 3.59
Amnortizacion Finat 15/10/7036 15/10/2036 15/10/2036 1574072036

Eere informe 28 Un complemento a la informacidn sstablecs
Unicamente |a mfarmacian comunicads por Gestion de Actl
de publicidad ¥ difusidn frente a tos ttuares de 105 BOnos

da en et Folletn Informakive de la Emision de Bonos de este Fondo de Titulizacidn,
s Tiulizados, eh virtud de o establecido en et Follets Informative, sa congiderard valids o los efectos
0 cualesguiera tercerys.
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vida Media {afos) 8.33 7.96 7.62 678
Arnpriizacion Final A7f0712018 13/01/2018 18/07 /2047 16/047 2015

Wida Metiia {aflos) +.87 4.65 443 .03
Arnartizacion Final 16/07/2013 16/04/2013 1570442013 17/04f 2012

Con efercicio amortizacion opcional

Sin ejercicio amortizacién opcitngl

iricda que experimentan las Phs susceptibles de entrar 20 ity dal 20,00% y WAFF (frecusncia de (mipagoe} del 15.00%. ..
, de |z Sociedad Gestora suande el importe del principal pendiente de amortizar de las Partidipaciones Hipotecarias sea inferior & 10,00% del inidal vy todas las
fos bonas puedan ser atendidas y canceladas en su totatidad.

| Tiga ds préstamos Uikimo mes  (Heimos 3 Ultimos 6 (Htimos 12 Histdrica

Actisal facha de - " -
| Constitugién asa Mensua " _
; , N Constante 05782%  0,4971% % % D,6653%
i Tasa Anual B i
6.521 Equivalente O 22ir  8045% % % 7,6976%

575.637.640,30 € 524.989.603,64 €
B23.831,05¢€ BE2O0,1% €
725 380,08 €

641717648 € 6.874.91%,01 €

i Actual Cnn‘;i::t]::iién
3,664 5,4752% Catatnys 61,10 £a, 26
0,0000% B,5000% Magrid 8,20 8,19
14,0000% 10.6060% Comunidad Valenciana 0,52 0,49
. e Baleares 1,40 1,80
132,80 134,18 Aragon 1,13 0,13
452:22 1304 Andalicia 0,20 0,18
Murcia 2,03 2,93
b g Sin Garantia Hipatecaria 36,24 37,74
i 18) Otras Comunldades 2,19 3,18

4l Anetac. Bro. Espafia
lentral Anotac. Bop. Espafia ,06% 0,06%
Cantyal Anotac. Boo, Espafis 26,00% 25,84%
strabidia 10 - MBS &, 68%: £1,5%%
mestral dia 15 - 104 0,20% 0,21%
Lemastral diz 15 - 105 1,07%: 1,ti%
 Semestral dia 20 - 157 0,13% 0,13%

al, oon redondss ,08% 0,08%

H 8,35% 8,82%

AE 05iSemestral dip 20 ,16% 0,15%
MES 07 Semestral dia 15 X,53% 1,53%

0,10% 0,15%

A Setastral dia 15 0,00% 0,00%
0TI 2006 Semastral dia 20 0,16% 0,£5%
edarios Cajes 4,27% 4,20%
sariod Entidades 8,46% 0,445
0,02% 0,02%

0,04% {3,04%

2,42% 2,40%

4,08% 4,03%

A ., h_ll{mer;?mm Dguda Vencida De}fda Pendi Beuda Totai %% Deuda Total/
Préstamos Principat Intereses y Ofros Total vent ’ Principa) l o Valar Fasaciée )
Hasts: 579 345.623,66 £ 180,520,965 € R27.144,62 € 39,959 885,02 € 43,306,509, 68 £ 52,41% 45 737%
De 93 120,307,270 € S0.985,5% € 171,293,259 € 4,054, 263,09 € 4,604 570,79 € 241 44,5491 %
De2 2 50 G0.702,44 & 36.320,78 € 127.023,22 € 2.480.863,75 € L575.566,48 € 5,26% A3, 1654%
Ce 3 25 £2.629.70 & 2R.357,45 € 8B.987,15 € 1.364.95%,01 £ 1427 688,71 € 2,020 F2,3633%
45 620.263,50C 294,184,783 € 414.448,28 € 48.290.011,87 C 48.910.275,37 € 100, G0%0 45,877 7%

Part';l;pm:cl;znes Deuda Vencida beifda Pendi Bauda Total % Deuda Totat/
Préstamas Principat Intereses y Otros Total vene ! Principat I % Vator Tasacion o
e 1 g 2 4,00 £ jeiyliz GAGE 92,845 48 € 9284548 £ 5,49% 0, 0000%
e 22 i 1 4,00 € 264,46 € 254,45 € 85.737,97 € 85. 737,97 £ 5.07% 55,795%4%,
Le 3 : 28 44,642, 78 € 23.888,41 € 68.531,19 € 1.462.058,77 € 1.513.701,55 ¢ 89,450 S7 74RO
21 44.642,78 € 24.152.87 C $8.795,65 € 1.647.642,22 £ 1.662,.285 00 € 144,000 57, 5B24%,

éstamos Hipotesarios

p!afmento a la informacion establedida an el Folleto Informativa de la Emigibn de Bonos de este Fonda de Titulizacidn,
Snicamisie f infEmecidn comunicada por Gestidn de Adtivas Thutizadas, en virtud de lo establecido en el Follete Informative, se considerard vilida a los efectos
} in frémte & los titulares de ios Bonos o cualesiuiend tercerns.



& Mensual, Abril 2008

Srupo. Coiva Caralunya

Actual A i emisitn
Bl M 1 Oy M o BOnos Naminai e MC

SERIE AL 39,61% 240.758.551,56€  14,65% 42,598% 276.700.000,00€ 13,81%
BERIE AZG 46, 19% ZECHOOLO0G0,006 14,60% 43,62% 280.800.000,008 13.81%
SERIE 8 1,%1% 13.600.000,008  12.68% 1,80% 11.600.000,00€ 11,35%
SERIE C 5,560 33.800.000,00€ £,94% 5,25% 33.800.004,008 &,34%
BERIE D 3,64% 22.100.000,006€  3,19% 3.43% 22.100.000,00€  3.01%
SERICE 3,09% 18,500 000, 00£ 2,00% 2,92% 15.800.000,00€  {,00%
Totaf 607, 8568.555,56 € 643.800.000,00 €

Fondo de Reserva 3.09%, 13.800.000,00€ 2,92% 18.800.000,00€

Salde

CUENTA DE TESORERIA

i

i

36.1B4.755,40 € 4,51%
CUERTA AGENTE DE PAGOS §.341,58 € &, 61%
CUENTA TESORERIA - AMORTL A E 2,50%

LiM, DISK. LINEA LIQUIDEZ G, 0%

PRESTAMO SUBORDINADG

PRESTAMO GASTOS INICTALES 1.401.687,66 € 4,51 %
IMPORTE DISPUESTD POR Lin 3,04 & 0, 0%
AVAL ESTADOD- DISPUESTO SE 4,00 € 0,00%:

Actoal £ la emigidn
Pérdidas Acumuiadas Evolutivas 0,008 0,00 €
Write-Off Acurmuladas QO0E 0,00 &
Recuperaciones sobre Write-{#¥ acumuiadas 0,00 £ DATE
Ratio de morosidad: Salds Vivo Impagadas>90 dias 0. 5420% 0, OO0
/ Salde Vivo Total ' '
?;?d‘:?_;*ﬁ::demda frincigal f Valor de Tasacitn 53,1615% 54,1016%

INFORMALION ADICIONAL EN:

ociedad Gestora: Gestidn de Activos Titulizades, SGFT, S.A.

Registre Oficial: Comisidn Macional del Marcade de Valores Posselg de Gracia 18, Barcelona

RESPONSABILIDADR CONTENIDO INFORMACION;

i DERECTOH BIECUTIVO

Gestidn de Actives Tibkizedos, SGFT, 5.4,

Satdo Vive Ph's patiodn an espara

intereses Devengados

Ratio: (Saldo vivo GE + Intareses
Devangados) /Saldo Vivo Totat

(3085

Princigal Nocionad

S,
o
£ Daterminar

2 e
Recepior B B FH

Pagadeor A Defarminar A Detarming:

&f Fomtanella 5-7, Barcelona Tl 33 484 73 36 - FAX: 93 484 73 41 infolgat-sgft.com wiww, gat.sqft.ists

£ate IfURIRE o5 UN complemento a (@ infarmacidn establecida en of Folleto Informative de la Emisidn da Bonos de este Fondo de Titulizacin,

Umicaments bz informacién comunicads
de pubhcitlad v difusidn frenke a los ttulares de los Benes & cualesquiara tearcerss,

par Gestitn de Actives Titulizados, en virtud de lo establecido en el Foliato Infarmative, se cansiderars valids a ios efecess



The amounts are exprassed in euros

e e

wiuryacram | TR

Date of Constitution 3071142007 Managers A Morgan

Issuye Date 301172067 Osiginator / Serviger Caixa Catalunys vy Caixa Tersssa
Disbursement Date D5/12/2007 Swap Guarantee

Management Company Gestidn de Activos Titutizados Faying Agent Caivy o ' Estaivis de Latsurva
Administrator Caixa Catalunys, Caiva Termassa Sacondary Market Bolsa de Valures de Barcelons, STL
Guaranteed Interest C. {aixa Catalunys, Caka Terrassa Register of Boak Securitias . CLY. Expacienr

Interest Swap Caig Catalunys, Calxa Terrassn Bepositary Cabua Cataiurmya

Subordinated Loar Caixa Catalunya, Calxa Terrassa Autiitors Dedoitte

Laad Manager Caixa Catalunya, Caixa Terrassa, P Morgan

Priacipai Butstanding {Unit/Bonds/Total) Coppon Type :.‘g:::;g«;:ﬁ:dn Redemptinn Moody's f!ii’.‘i P/ Fiteh
:sf;aé:de Current . $1 days Finel Maturity Current  Original
Priority/ Type Redamp, Factor Current Oviginat Freguency Base: A/ 360 Frequency X
SERIE AL A7 68 100,000,006 Fioating 4,856% 15-12-2604G Aag A3z
ESEI4i081000 B7 G5 2767 2767 Eur 3™ 4+ 0,25%  Dates 16-06-2008 18-06~ 2008
Senior f Pass-Through 240, 758,551,568 276.700.000,008 i5-3/8/3/12 Interests: 1068,05€ I5-3/6/9/12
RERIE &2G 100,600, 00E 104,090,004 Flixating 4, 766% 15-12-2048 AnE LEED
ES0a41081018 160,00% L.808 2.808 Eur M 4+ 0,15%  Daba:r 16-06-2008 Ty b dedbgrmined
Seniorf Pass-Through 280.800.000,00€ 284, 800.000,00€ 15-3/6/9/12 Inferesis: 120474 € 15-3/6/9/12
SERIT B 300,000,008 100,000,006 Flozking 5 106% 15-12- 2048 A3 Aad
ES0341081028 108,00% 116 1i8 Fur 3M + 0,50%  Date 15-06-2008 T be determinetd
Mezzamne, Pass-Through 11.600.000,00¢ 11.600.001,00€ 15-3/6/9/12 Iaterests; 120068 €  15-3/6/8/12
BERIE C 100,300,006 100,000,000 Floating 5, 356%, 15-12-2040 AZ A3
ES0341081034 100,00% k5 338 Eur M + 3,75%  Dater 16-06-2008 To be debermined
Mezzarine { Pass-Thraugh Z3.804.000,00C 33.8300.000,00€ 15-3/8/9/12 Interests: 1353,B8€  15-3/6/9/12
SERIED 1030.000,00€ 100004, 00€ Floating 5,856% 15-12-2{49 Baad Sand
ESN341081042 100, 00% 21 221 Eur 2™ + 1,25%  Date: 14-06-2008 T be determingd
Subordinated / Fass-Through 22.100.000,00F 22 140 000,008 15-3/6/9/12 Interests: 1480,37 € 15-3/6/9/137
SERIE £ 100.000,00€ 100.000,00€ Floating 9,106% 15-12-204% 4 [
ES034108105% 1080, GO 188 188 Eur 2M + 4.50%  Dabe 16-06-2008 T ba daterninad

Equity f Dug to cash
Raserva reduction

15.800,000,00€ 18.800.000,00€ 15-3/6/9/12 Interasts: 2301,79€  15-3/6/9/12

Totais 60F.858.551,56€  643.800.000,00C

option % monthly constant 2.4571% 4,5782% 0.6653% 0.5742%
o anmual constant 5.8045% £.7222% 7.6576% 10.0000%
With Ontion Redemoti Average life (years) 1.51 1.45 133 127
SERIE A1 i Option Redemption Final madurity 15/10/2009 16/0772009 16/07/200% 1540472008
ISIN: ES0341061000 without Ot y ) Average |ife (years} 151 1.45 1.39 1.7
Faat Qptian Redemiption Final madurity 15£10/2008 16/07/2008 L6/UF/ 2005 $5/04/ 2003
With Doticn Red . Average Hfe (years) £.74 5.40 5.09 538
SERIE ARG ith Gptien Redemption Final madurity 17/07/2018 13/01/2018 180712617 1B/04/ 5015
ISIN: ES0I41082018 Without Ontion Redermat Average fife {years) 708 5.69 8.37 5465
ot Option Elyl=idlel Final madurity 150772023 18/1072022 10443022 &7/ 220
with Gorion Redermati Average life {years) .11 7.52 7.58 716
SERIE B It Dption Redemptian Final madurity 19/07/2018 13/ /2018 8/07/2017 15042086
ISIN: ESD341082025 Without Ot J I Average life {years) =R $.18 8.20 841
aut Option Redemption Final madurity 16/01/2024 18/04/2023 1571073022 13/01/2071
with Option Red i Average fifa {yasrs) B.11 7.82 758 Tl
bl
SERIE € It Dten Redernption Final madurity 1770772018 13/01/2018 1B/OT/20L7 15/G4/2016
I5IN: ESTI4LI081034 Without Option Redempts Average W (yesrs) .56 9,48 9.24 g.87
4 [al3 &
prian Redemptian Final madurity 15/04/2026 16/07/2025 1504/ 2025 1371042023
with Qptlon Redempt Average |ife (years) 8.1 7.92 7.68 736
o
SEREE b pLo Final madurity 17/07/2018 1370172048 1870772017 15/04/2016
ISIR: ESO341081042 ) i Average [ife (years} 10.53 13,48 10,20 495
Without Option Redemption . _
Final madury 15/10/2036 1571072036 151072035 EAY/ 038
) Average life {years)} 8.33 7.98 7E2 .78
With Option Redemption
SERIE ¥ o Redemptio Final tmadurity 17/07/2618 13/01/2018 1B 2017 18/08/2014
15IN: ESQI41081059 Avarage i 4. 5.8 44 403
Without Option Redemption ) g e yzars) & ? s
Finat madurity 16/07/2013 16/04/2013 15/01/2013 17/04/7012

DESCEAM&R: This communication is for informational purposes only, it 5 not intended a5 an offer or solirikation for the purchase or sale of any financial instrament or a5 20
Efﬂclal cenfirmation of any transaction. All data and other infarmation are not warksnted as to complateness or aecuracy. Additional inforration is avalaible on raquest,
|he_as§umpti0n§ underlaying the infurmation, inthuding structure and collateral may be modified from the tme 1o time to reffect changed circumstances. Pest parformance is
not ingheative of Fture retiims. Yhe Spamish Offering Circular, atsprosed by the CNMY, is the only legally binding document for this issue,
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tulizados, SGFT, 5.A
Ca'?xa._Ca_:talqnya Group

0% and WAFF 15,00%.

]

e

!gfam_gier

@utsganding Balancs

3] Anotac, Beo. Egpaiia

bl Anctac. Boo. Espafia

Hral Anctac. Beo. Espafls

i din 10 - MBS

strat dia 15 - 104
Sermsastral die 15 - 105

75 Sefnestral dia 20 - 107

ual, or redondeo

IB1AE 0 Semestral dia 20
IMES (7 Semestral g2 15
NTERN, 05-06 Semestral dis 20

t the giscretion of the management comparty, provided the remaining balance of the principat of the mortgage toans is less than 10,00% of the mitial amount and ai the

5 arisig from the bonds can be paid and cancelled in Al

b
Pool of Mortage Loans (Floating Rate) Current Last 3 Last & Last 12 Higtorical
- Month Menths Munths Manths
Current Constitution Kinghe Monthly
Pake | - -
. ﬂé\é& Morgatity (SMM) 0,5782% 0,4971% Fa k] 0B6E33%
e Anncal N "
.821 Equivatent (CpRy 7 2oih  S8045% % % 26976
575.637.640,30 € 624.989.603,64 €
§3.821,05€ BR.Z00,I9 €
247,25 € 380,00 €
6.417.178,48 € 4.874.916,11 €
£ e ST Current Constitution
il %ﬁ%& 5 a Date
5,6647% 5,4752% Catatunya 61,10 59,26
0,0000% G,0000% Maririd 0,20 0,18
i 10,0000% .
O’ODOO%E o " %@ﬂ Comunridad Valenciana 0,52 &40
3%}@2?{ o A i ,% et
SR serewes 1,40 1,8
132,80 134,16 Aragén 0,13 0,13
605 13,04 Andalugia &,20 5,18
466,83 471,85
) M cia 0,03 0,03
R
e i St Garantia Mipotecaria 36,24 37,74
0,59% €, 85%
36,120 5, 24% Rest of Avtonomous Hegicns 0,19 6,18
13, 20% 13,87%
0,06% 0,06%
26,040% 25,84%
0,685 0,690
0,20% 0,21%
1,07% 1,11%
0,13% 0,13%
,08% 3,08%
3,35% B,82%
,16% 7,15%
1,53% 1,53%
0,40% G, 10%
i1.00% 1,00%
0, 46%: 0,158
4, 27% 4,20%
0,46% 0, a4%
&, 0% 0,02%
0,04% 0,04%:
2,42% 2,80%:
4, 08% 4,03%

:2?:1;‘;53‘?& Maturs Delt pebt to Total Debt 9% Loan to Value (1
: Principal Interest and Others Totals Hature Principal I s
539 346,623 80 € 180,520,596 € 527.144,652 £ 30,.9%4,886,02 £ 40,306.50%,68 € 83,41% &6, 7207
a1 120.307,70 € 50.985,59 € 171.293,29 € 4,484 26308 € 4 G4.570,79 £ 8,41% 44 5431%
50 90.703,44 € 3632078 E 127.023,22 € 248086375 € 2.571.546,10 € 5, 2650 43, 16820
25 62.629,70 € 2635745 € £6.987,15 € 1.364.59%,01 £ 1.437 828,71 & 2,.53%, 32, 3632%
Fa45 G23.263,50 C 294 184,78 C 939,448, 28 € 48.290.011,87 € 48.910.275,37 € 100,00% L )

ﬂugﬁgr’h!ol:tgagﬂ Mature Debt R’ ining Debt to Taotal Deit % Loan to Vaiue i)
Brincipal Interast and Others Yotals Mature Prrincipal [ Yo
From 2 0,00¢€ [eRVIE S 2,00 £ S2.845 48 € 92,845,468 € & 490, 0, 000 %
From 1 0,404 264,46 £ 264,46 £ 85.737,97 € BE.737,97 € S7% &5, Fahdty
From 28 44,642,708 € 23.88841 € 68.531,19 € 1469058877 € $.5583.701,55 € B%,45% 57, 7468
3% F4.64%,78 € 24152, B7 £ 68,795,658 € EGAT.642,32 € 1.692.285,00 € 104, 09%% L7 SBI40,
5 Yalk Iy Jor martgage participations.

DISCLERMER: T

mmiurtication is for informational purposes onl
officiabigonfirmat @iy transaction. All data and wther informath

rgre ritueas. The Spanish Offering Clreular,

y, it i5 not Intended as an offer or solictatien for the porchase or sale of any finandial instrument or a5 an
on are not warranted as to complebaness ar accuracy, Additional information is avalaible an request,
Hgying the information, Including structure and coltateral may be madified from the time to time to reflect changed circumstances. Past performance s
: approvad by the CHMY, is the only legally binding document for this issus.



eport, Aprit 2008
ulizados; SGFT, S.A
abea Caralinya Group

Lureent At Issun Date
%o Motes Nominal op CB % Notes Nominal G LB

SERIE A1 3I961%  280.758.551,56€  14,65% 42,98% 276.700.000,008  13,81%
SERIE A2G 45,19%  280.800.000,006 14,65% 43,62% 280.800.000,006  13,81%
SERIE B 1,81% 11.600.080,008  12,68% 1,80% 11.600.000,00C  31,95%
SERIE ¢ 5, 56% 33.800.000,00€ 6,94% 5,25% 33.800.000,0608  6,54%
SERIE & 3,64% 22.190.000,00€ 3,19% 3,43% 22 100.000,008  3,01%
SERIE & 3,050 18.800.000,00€ 0,00% 2,92% 18,800.000,00€  0,00%
Totals 607.858.551,56 € 543.800.000,00 €

Reserve Fumds  3,09% 18.8D0.000,00€ 2,92% 18.806.000,00€

Current At Ixsee Date
' lative gut ding ¥ 0,00 DA0E
Curtulative cutstanding Write-OFF 9,00 € 000 E
Curnulative outstanding Write-GFff recovery 0,00 € Q00 £
o) Qustanding Wit arrears>»90 days ossz0m
Weighted Average of LTV Distribution 53,161%% 54,1916%

ADDITIONAL INFORMATION:

Maragement Compeny: Gestidn de Actives Tikulizados, SGFT, 5.4
Oficizl Ragister: Cordsidn Macional del Mercado de Valores

INFORMATION CONTENT RESPONSABILITY:

THE EXECY IRELCTOR

Gestidn de Activos Titallzades, SGFT, 5.4,

;uarantee

Treasury accpunt (Paying Ag) ERcES -G 4.831%
Repayment account GAG £ 0,004
Liguidity Liee (Lirit) B00E 3,005

W

Subirdinated Loan

A i 3

3,5
Other 1.401. 687 56 € 4,51%
Aminunt of the Eiquidity Lire GOGE &, 30%%
Generalitat Guarantee 000 £ Q,50%:

Principal Dutstanding of Forbearance
Period

Interast

Ratio: (Quistanding FP + Interost} /
Tobat GuEstanding

0,000

MNotienal Principal

s

i
Receiving 5.534128%

T e detanmined

Tex be determmined

Paying

o/ Fontanelia 5-7, Barcetons Tel. 93 484 73 36 - FAX: 02 484 73 41 [nfo@osi-softomn wwee gat sgft inf
Passeig de Gracia 18, Barcelona

DISCLAIMER: This commmunication is for informational purposes only, it is not intended as an offer or soficitation for the purchase or sale of any financial instrument or as an
offictit mnflrmatson of any transaction. Al data and other information are not watranted as In completeness or accuracy, Additonal information is avslaibie on regquest,

The assumptions undarkaying the information, including structure and collaters! may be modifled from the Time to time to reflect changed circumstances, Past performances is
Bt indicative of Riture returns, The Spanish Offering Circutar, approved by the CHMY, is the anby legatly binding document for this lssue.





