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TDA 11

INFORMACION CORRESPONDIENTE AL MES DE ENERO DE 2001
INFORMATION CORRESFONDING TO THE MONTH OF JIANUARY 2001

La Sociedad Gestora infarma de lgs sigulentes conceptos:
The Sociedad Gostora provides the following information:

Saldo Viva de Participaciones 97.807.802.954 Ptas

Hipotecarias a 1/01/01- (587.B36.734,79 Euros)
Outstanding Balance of the Mortgage Share
Certificates on 1/01/01;

8aldo Vivo de Farticipaciones 86.644.969.921 Pigs

Hipotecarias a 31/01/01- (580.847.967 50 Euros)
Qutstanding Balance of the Morlgage Share
Certificates on 31101/01:

Tasa"da Amortizacion Anticipada (TAA)
carrespondiente al mes de Energ: 8,50%

Prepayment Rata comesponding fo
the month of January:

TAA (12 meses): 7,12%
CPR (12 manths):

* Vida Media bonos (TAA 8%) / Average Life of bonds (CPR f%)

- Bonos A1/ Bonds A7 {PAC): 0,42
- Bonos A2 / Bonds A2 (BULLET): 1,83
- Bonos A3 / Bonds A3: 6,10
- Bonas & / Bonds B: 11,43

La Sociedad Gestora, para facilitar a log inversores la valoracion de log Bonos, suministra a
demandsa los fiujos de pago previstos durante la vida del Bona, bajo diversas hipdtesis
affernativaz de TAA.,

In order to facifitate the evaluation of the Bonds for the investors, the Sociedad Gestors will
supply upon request the profected cashflows for the fife of the Bond, under diffarent prepaymant
BCENarios.

Fecha / Date: 23102101

" Tasa Anualizada
" Annualized Rata




