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INFORMACION CORRESPONDIENTE AL MES DE DICIEMERE DE 2001
INFORMATION CORRESPONDING TO THE MONTH OF DECEMBER 2001

| a Sociedad Gestora informa de los siguientes conceptos:
The Sociedad Gestora provides the following inforrmatior:

* Saldo Vive da Derechos e Crédito 272,960.052,50 Euros
a 1M12/01: (45.416.731.295 Ptas)
Outstanding Balance of the Credit Rights
on HH2101:

* Saldo Vivo de Derechos de Crédiio 261.824.071,10 Euros
a 31H2/01: (43.563.859.894 Ptas)
Outstanding Balance of the Credit Rights
on 3112101: N

* Taz="de Amortizacién Anticipada (TAA)
comespondiente al mes de Diclembre: 2.60%

Prepayment Rate corresponding fo
the month of December

* TAA ( 12 meses): 3,42%
CPR ( 12 months):

* Vida Media bonos (TAA 5%) / Average Life of bonds (CPR 5%} 1,41

La Sociedad Gestora, para facilitar a log inversores la valoracion de [vs Bonos, suministra a
demanda los flujos de pago previstos durante ia vida del Bono, bajo diversas hipdiesis
altemafivas de TAA.

In order to facilitate the evaluafion of the Bonds for the investors, the Sociedad Gestora will
supply upon request the projected cashflows for the life of the Bond, under different prepayment
sCenanQs.,
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