TDAB

INFORMACION CORRESPONDIENTE AL MES DE MAYO DE 2002
INFORMATION CORRESPONDING TC THE MONTH OF MAY 2002

La Sociedar Gestara Infofms de |38 siguisites coNceplos
The Socizdad Gestars oravides e following information:

- Sa'da Vivo tle Pariicipaciones Hipatecarias a 10502 1UZ.432.005,24 Furos
Auitstanding Balance of the Marigage Shave Certificates on 1105102

Salds Vivo de Pariicipacionss Pipotecerias a 31/06/02: 101.337.060,64 Euros
Outstanding Balance of s Morigage Share Certificatas on 310502

. Tasallds Amortizacion Anticipada (TAA) cofrespondiente al mes de Mayo:

Prapayment Rate'” corresponding to the month of May: £,21%
- TAA (12 Teses) CPR {12 monifs) 837k
* Tipa de interes madio ponderadch Welghted average intares! rates 4.82%
- Vancigiznla residual mediof Weighted sverag?d maturity: 14,32

Wida Media banos [TAA 10%;) f swerage Life of bonds {CPR 10%)

- Benos A Bonds A 4,14
- Boroz B[ Bonds B: 9,00

La Sociedad Gestora, para faciliiar a log inyarsorss la valoracion &e Tos Bonos, surministra 8
gemanda los ujos de pago previstos durants |a vida del Bono, bajo divarsas hipdtesls
altemativas de TAL

It erder to faciitate e evauzlion of the Bods for te jnwastors, ine Spcledsd Gestera wifl

supply upon request ihe profacted cashiflows for the fifa of the Band, under diferant prepa ymeni
ECEMEIIOS.
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