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INFORMACION CORRESPFONDIEHMTE AL HES DE JULIO DE 2002

INFORMATION CORRESPONDING FQ THE MONTH OF JULY 2062

[a Sotiedad Gesiora Infamma de loz siguientes concepios! The Socied ad G estora provides the fallowlng rormation:

- Saldo v v de Purllulpacionea Hipulsuarias 1 & @10702; 4032.390.762,52 Eurns
Qulslanding Belsnce af the Morigage Share Certifizates T on OUGTGE:

- Aalcn Vva do Paricpacionma | lipotecarlas 1 o 21/07102: 399 168 675,22 Eurn
Qufstandimg Patenee of the Mortgage Skare Cefificales T or 3107702:

- Zalde Vive de Participacion =z Hipotecaras 2 a 01/0702: 120.892.525 BT Euros
Duistznoing Bafance of the Mortgegs Shere Cortifioates € on AT

. Saldo Wiva d¢ Pariddpaclones Hipotecerias 2 8 21707002 113.820.683,183 Eures
Outstanding Balarce of the Mortgage Share Cerfificatas 2 om ATHIF/CR!

+ Tasa"ca Amortizzcian Anlicipada {TAAY
carrezpndlanie Al mAr da helin G-opn 4- B.61%
Prepayment Rale M serresponding fo
Tha ronth of July Groun 7r

* TA4 Brupe 1 {12 mezael CRR Group 1 (12 months): 10,64%
. Tlae de inkarde mesle ponderads Srupe 1% Weighted awmsags ntares] rete Sraop 1 §,209%
. Vengirlenla regldual medin Grupo 1) Waighfad average matuity Groug 1! 19,25

' Tasado Amorizacisn Anlicipada [TAA)
eorrespendlente af mea da Jullg Qrupn 2 T.ED%
Frepayment Fals ™ carmesponding lo
the month of iy Growp 2

- TAA Spo 2 (12 meassy' CPR Groop 2 (12 monthe): &.14%
+ Tipe da intearés madia panderada Srupe 24 Waightad avermge irtersat e Growp 250 5,204,
" Venclmlerig resldual medls Grupe 20 Welahied sverace mamfly Group 2: 21,02

Wida Madia bénas (TAL B9) / Avarage Life of bends (CPR 3%)

-Bonos A1 Bands AT 0.
« Banas &2 7 donds A2: 1,22
- Bongs A5 ) Sandz A% 6.82
- Bonos B1 f Bomds 814 T3.54
- Bonam ANT | Bands ANGCE 6.00
- Bonos BNC [ Bonds BNC: 13,94

La Scciedad Gaabora, para fecilitar a los Inversgres [a valgraclin de los Bonee, suminietra 8 demandzs los fiulas

de pago prev slos durdnte la vida dol Eona, bajo divarsas nipétesis alte mativas do TAR

I arder bo frolitzie the avgfualion of the Bonde for eha irvacsfars, e Sosfedad Gasfora will sepply wpon raqusst Ll'rs
profacied caskitaws far the e of the 8and, Undes difaroal prepglman seenarias,
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