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INFORMACION CGORRESPONDIENTE AL MES DE JULIO DE 2006:
INFORMATION CORRESPONDING TO THE MONTH OF JULY 2006:

La Sociedad Gestora informa da los siguientes concaptos;
The Socladad Gestora provides the following information:

* Saldo Vivo de Participacionas Hipotecariag a 01/07/06: 401.330.731,38 Euros
Qutstanding Bafance of the Mortgane Share Cerlificates on 01/07/06:

* Saldn Viva de Participaciones Hipotecarias a 31/07/06: 395.719.569,91 Euros
Qutstanding Balance of the Morigage Share Certificales on 31/07/06:

Tasa(1)de Amortizacion Anticipada (TAA) correspondiente al mes de JULIO:

Prepayment Rate(1}correspanding to the month of JULY : 11,18 %
* TAA (12 meses)\ CPR (12 months): 10,89 %
* Tipo de interéz medio ponderado\ Weighted average interest rate: 3,73 %
* Vencimiento residual medio/ Weighled average maturity: 16,13
* Vida Media bonos (TAA 10%) / Average Life of bonds (CPR 10%)

- Bonos A f Bonds A: 462

- Bonos B/ Bonds B; 5,89

= Bonos C f Bonds C: 5,99

- Bonos O Bonds D 5,99
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