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INFORMACION CORRESPONDIENTE AL MES DE ENERO DE 2002
INFORMATION CORRESPONDING TO THE MONTH OF JANUARY 2002

La Sociedad! Gestora informa de los siguientes sonceptos:
The Socledat Gastora provides the folfowing Information:

o ' '
Saldo Mivo de Particlpaciones Hipotecarias a 1/01/02- 425415.548,18 Euros
Ouistanding Balance of the Mortgage Share Certificates|on 1/01/02:
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* Saldo ¥ivo de Participacionss Hipotecarlas a 31/01/02: |
Oulstanding Balsnce of the Mortgage Share Cerdificates lun 2101102:

419.966.833,16 Eurps
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o Tasa”’t‘e Amortizaclon Anticipada (TAA) correspondlente al mes de Enero;
Prepayyaent Rate'” corresponding to the month of Januaty: 10,00%
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¥ TAA (12 nteses)\ CPR (12 months): ! 8,54%
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. Tipo da;&meré.s medio ponderado\ Weighted averags interest rate: 5,B6%
I | ‘
. |
- Vencimisntn residual medio/ Weighted average maturity: | 15,66
; .
*  Vida Megha bonos (TAA 8%) / Average Life of bonds (CPRI&%)
- BanasiAZ / Bnnds A2 (BULLET): 1.43
- Elnnnslm / Bonds A3: &,00

- Bnnnﬂ{Béf Honds B 11,43

La Socieriad Gl;stnra, para facilitar a los inversores la valoragion de los Bonos, suministra =
flemanda los ﬂu‘ins de paga previstos durante |a vida del Bono, bﬂijﬂ diversas hipotesis
altemativas e : "

i arder to facilfats the evsluation of the Bonds for the investors, \the Sociedad Gestora will
supply upon request the projected cashfiows for the Hife of the Bonhg, under different prepayment
SCenarios.
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