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

La Sociedad Gestara informa de los sigulentes conceptos:
The Socickard Gestora provides the following information:

" Sald:?ﬂmm de Participaciones Hipotecarlas a 1/01/02: 10.716.195,03 Euros
Outstanding Balance of the Morigage Share Cerfificates on 1/07102:

» Salds. Yiva de Participaciones Hipotecarias a 31/01!02 10.441.534,.27 Euros
Duteﬂaﬂﬂinq Balance of the Morigage Share Cerdificatas on 3101102

*  Tasaffde Amortizacldn Anticipada {TAA) correspondlente al mes de Enero:

Prepaiivent Rate comesponding ta the month of January: 10,19%
" TAAHI B meses)\ CPR (12 months): 8,41%
¢+ Tipodainteres medlo ponderado\ Weighled average inferest rate: 6,78%
*  Vanéirlénto residual medio/ Weighted average ma!uﬁfj/: 5,67
+  VidaMedla bonos (TAA 15%)\ Average Life of bonds (CPR 15%): 1,39
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