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INFORMACION CORRESPONDIENTE AL MES DE FEERERO DE 2001
INFORMATION CORRESPONDING TO THE MONTH OF FEBRUARY 2001

La Sociedad Gestora infarma de los siguientes conceptos:
The Sociedad Gestora provides the following information:

* Saldo Vivo de Participaciones 31.512.835.108 Ptas
Hipotecarias a 1/02/01: (189.395.953,43 Euros)
Quistanding Balance of the Mortgage Share
Certificates on 1/02/01:

* Saldo Vive de Participaciones 31.127.812.576 Ptas
Hipotecarias & 28/02/01: (187.081.921,41 Euros)
Outstanding Balance of the Mortgage Share
Certificates on 28/02/01:

* Tasa"de Amortizacién Anticipada (TAA)
correspondiente al mes de Febrero: 7.90%
Prepayrnent Rate " corresponding to
the maonth of February:

*  TAA (12 meses): B,71%
CPR (12 months):

* Vida Media bonos (TAA 10%) / Average Life of bonds (CPR 10%)

- Bonos A1/ Bonds A1 (PAC): 2,92
- Bonos AZ | Bonds AZ: 4 87
- Bonos B / Bonds B: Q.26

La Sociedad Gestora, para facilitar a los inversores la valoracion de los Bonos, suminisira a
demanda los flujos de pago previstos durante la vida del Bono, baja diversas hipotesis
alternativas de TAA.

in order to facilitate the evaluation of the Bonds for the investors, the Sociedad Gestora wifl
supply upon request the projected cashflows for the life of the Bond, under different prepayment
ECHNAarias.
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