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INFORMAGICON CORRESPOUNDIENTE AL MES DC MAYQ DE 2002
INFORMATION CORRESFPONDING TO THE MONTH OF MAY 2002

L3 Sociadad Gestara informa de |os siguiantes conceptos:
The Sociedad Gestora pravides the folloving infarmsation.

* €alda Vive de Paricipaciones Hipnlecadas a 1/05/02; 212 454,044 94 Euras
Outstanding Batance of he Margage Shara Carlifizates on 1H06/02:

Saldo Vivo de Participaciones Hipotecarias a /05/02: 208.520.960,48 Euros
Oirtstanding Salance of the Morigage Share Certificates on 31/05/02;

+ Tasa"'de Amodtizacion Anticipada (TAA) correspondiente al mes de Mayo:

Prepayment Rate " comesponding fo the month of May: 14,19%
* TAR (12 mEsas)s CPR (12 ntonths): 10,75%
* oo de interes medio ponderad gy Weihtad average intorst rata: 5.64%
* Yencimienta residual medlof Weigiled averages meaduniys 12.44

yida Meda bonos (TAA 10%) § Average Life of bonds (OO T0%):

-Banos A [ Bonds A 2,63
-Bonos B 7 Bo0nds B 7.85

La Sociedad Qestera, para facliitar a los inversores la valoracion de los Bonos, suministra a

demanda los flujos ce pagn previstos durante 12 vida del Bono, bajo diversas hipdtesis
altermativas de TAs

i order to facilitate the evaluation of the Bonds for the invesiars, the Sopizdad Gestors il

supply upon raguest the projected cashilows for the ife of tha Bond, undar oifferent prepapment
ERANanos.
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