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INFORMACION CORRESPON DIENTE AL MCS DE MAYO DE 2002
INFORMATION CORRESPONDING TO THE MONTH OF MAY 2002

Lz Spciedad Ges'ora informa de Ics siguientes sonceptos:
Tha Sosiedad Gestora provites the foflowing informaiian:

-

Salde Vive de Participaciones Hipatecarias a 10502 560, 742.257,43 Bures
Ouistanding Balance of the Morigags Strare Certificetes on 10502

* Saido Vivo d= Participaciones Hipote caras a 31/05/02: 6R0.667.434,26 Eures
Outstanding Balence of the Morlgags Share Cenificates on 3105102

Tasade Amortizacion Anticipada (TAA) comrespondients al mos do Mayo:

Prapayment Rate " comesponding fo the /m onth of May: 9.06%
* TAA (12 mascs]h CPR {12 pnnths): 0.43%
. Tipu de interés medis ponderadal Waighled dverage interest rate: 5,15%
. eaol mients rasidual mediol Wialghted averdge rrtafuerity: 12,65

Yiga Media bones (TAM 10%) fAverage Lifa of beands (CFR 164

- Banns A2 | Sonds AZ (PAC]: 0,22
- BOMOE A3 f Bunds AJ: 304
- Bonos B f Bonds B 810

La Sociedad Gastora, para facilitar a los Irvarsores la valoraslsn da los Bonos, suminisira &

demanda loz flnjns de paoa previstos durante 1a vida del Bopo, bajo divarsas hipdtesis
atierralivas de TAA

In order to faciitais the evalualion of the Bonds forthe investors, the Bociedad Segtore will

supply wpon request tha profected cashflows for tha life of the Bond, under dlifereni prepapment
sRenarnas,
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