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INFORMACION CORRESPAONDIENTE AL nlnzs DE ENERD DE 2002

INFORMATION CORRESPONDING TO THE MONTH OF JARNUARY 2002
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La Socladagl Geslora infarma &4 Ioa alguientes conceplos/ The Socledad Gestora provides the fallowing informatlon:

. Salanw de Parliclpaclonea Hipotecaras 1 s 01/01/02: ' 435.812.237 45 Euros
Outstanding Balance of the Morigage Share Cerlificates 1 an 01/04/02:

. &alda Wivo da Fariclpacionas Hipetwearias 1 a 31/04/02: 430.002.624,05 Eurog
Qutstanding Balanes of the Mortgage Bhare Coniffeatas 1 an Iorog;
\ |

f |
* Sﬂdud&\m de Participaclones Hipotecaras 2 4 01104402 ! 128_133.405,62 Euros

Outstapding Balance of the Morigage Sharg Cerlificates 2 on G4
f
b . . .
*  BaldoMivode Padicipaclones Hipolacarisa 2 a 31/01/02: 127.072,162,36 Eurue
Quistanding Balance of the Mortgage Share Cenffizatss 2 on iodioz:

! .
" Tae"Amarizacidn Anticlpada (TAA)
enrresppndiante al mes de Enero Grupa 1; 11,95%
Prepayment Rats ™ corrasponding to
tha month of Januery Group 1:

- TAA Grind T tdesde el 407/01) CRR Group 1 (since 3/07/01); 10,52%

* Tipa de lﬁtﬂpﬁ medio panderads Gtuga 1\ Waighted avernga nerest rate Grm.?p 1: 581%
|

" Vnnnfmlaﬁtn Prsldual media Grupo 1/ Waighted aversge malurity Groug 1: 18,72
i

|
T

b Tmmd 1aﬁmprllz,a::iﬁn Anticipada (TAA)
carrespapdlants &l mes de Ensto Grupa 2; 7.21%
FPropayment Rats " corresponding to
the monfl of Japuary Group 2:

. TAR Gmpgz {desde &l 12/01) CPR Group 2 {atnes MO701): 7.28%

v Tipa de Infeés madio pondarads Grupo 24 Waighted avarage Interest mte Group 2: 5.87%

- Vencimigatn rasldual medio Grupo 2/ Waightan avaraga mplurily Gmup 2; 16,97
|

- Vida Mal:ngp banas (TAA 8%) / Avarage Lifa of honds {CPR B89)
|

- Bonas A ABonds A7: 0,55
= Bonoe ABondx AZ; 242
- Barion A2 fiBand: AS: 7,43
~ Banes B HRands B1: 14,43
- Bonos ANC J Bonds ANC: &,17
- Bonog BNC ! Bands BNC: 14,43

La Socladad Gaﬁt:“nm. eura faclllter a los Inversores la waloracidn de los Bonea, suminigtra a demanda las Tlujos

de pago priv iltganite 18 vida del Bono, baje divarsas hipbtesis alternadvas e TAA

fr ordar {o fociliiata the waluation of the Bands for tha inveaiors, he Sociedod Gusior will supply upon request the
Arojacton czmitfiows for the lifa of Live Band, wider differant propayment sccnanos. ,
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INFORMACION CORRESFONDIENTE AL MES OE ENERO DE 2002
INFORMATION CORRESPONDING TO THE MONTH OF JANUARY 2002

La Snclka*dad Gestara informa de loz siguientes conceptos;
The Snc{'sdad Gestora provides the following information: .

|
| |
Sglde Vivo de Darechos de Crédite a 01/01/02: |
Quistanding Balance of the Credit Rights on 01/01/02;!

261.824.071,10 Euros

f

SJME Vive de Darechos do Crédite a 31/01/02:

254.121.654,19 Furos
Ogtstanding Balance of the Credit Rights on 31/07/02;

|

|
Tagafde Amartizacién Anficipada (TAA) ;
FanPaspondienta al mes de Enera:

| 0,82%
A ent Rats ™ corresponding to :
ﬂr; mapih of Januan: '
: | !
. TA# { 12 mases) CPR ( 12 months): 5 3,17%
; @
} : .
. Vidi Media bonos (TAA 5%) / Averaga Life of bonds (CPR 5%) 1.33

]
‘| i
La Sociadad Geostara, para facilitar a los inversores la valoracidn de los Bonos, suministra &
demanda los flujos de pago previstos durante 13 vida del Bone! bajo diversas hipdlesis
altamativas de TAA '

In order m#r:z'riafe the evaluation of the Bonds for the investurs, the Sociedad Gesfora will
Supply upem request the projacted cashflows for the fifo of the Bénd, under different prepayment
seenanos.

Fecha f Date: 28/02/02
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INFORMACION CORRESPONDIENTE AL MES DE ENERC DE 2002
INFORMATION CORRESPONDING TO THE MbN TH OF JANUARY 20032
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La Sacladad Gestora informa de los siguientes congeptos: |
The Sociatlad Gestora provides the fallowing information:

| | .
Sa’&h\ﬁvn de Derechos de Cradito a 01/01/02: i
Owistanding Ralance of the Cradit Rights on 0101/02: |

219.084.681,62 Euros.

"‘ |

' |

Saéu Wivo de Derachos da Cradito a 31/01/02; |
Outstanding Balance of the Credit Righis on 31/01/02:

215.646.180,09 Euros

*  Tasdds Amortizacion Anticipada (TAA)
comespendiante al mes de Enara:

0,28%
Propajunsent Rate ™ corresponding io
tfm :#rnwﬂr af January:
[ '
* T%ﬁsd& el 02/03/01)/ CPR (sinca 02/03/01); 1,48%
‘.;‘
| |
* Vlda’ Adia bonos (TAA 5%) / Average Life of bonds (CPR!5%)
I o !
- BoRes 1CA / Bonds 1CA: : 1,87
- Bomes 15A / Bands 15A: { 1,87 !
. [
- BnﬁgﬂECA { Bandg 2CA: | 3,77
- Bonp=r28A / Bonds 28A: | 3,77
- BongraiB / Bonds B: ! 3,77
|

l

! |
La SocludadiGestora, para facllitar a los inversores la valoracidn de log' Bonos, suministra 5

demanda *Inﬂ{ﬂujas da page previstos durante la vida del Bone, bajo diversas hipGtesic
altermnativas da TAA, :

In arder ta facilitata the avaluaiion of the Bonds for the investors, the Sc'miedad Gestora will
SUpply Upai\mrquest the projacted cashflows for the life of the Bond, under different prepgyment
scenarigs, 4.
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