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INFORMACION CORRESPONDICHTE AL MES DE ENERG DE 2002
INFORMATION CORRESPONDING TO THE MONTH OF JANLUARY 2002

La Soriadad Bastora informa de los siguientes sorcepios:
The Socistalt Sestora provides the following information:

* Sieidn Miva de Participavionas Hipatecarias a 1:04,/02; TH3.877.989,39 Euros
Cetstending Balance of the Morlgaga Share Gotificatas, o 10 HOE

*  SaldoMwo de Particlpaciones Hipolecarias a 31:01/02: 698.177.432,68 Euros
Crisbanding Belanca of the Morigage Shara Cartifestesion 3107102:

- Tass el Ameriizacion Anlicipada (TAAY carrespondionts al mes de Enero;

Prepagguant Rate™ corasponding fo the month of danudry: 10,92%
" TAA (42 mesesi CPR (12 momiiis): 8,77%
x Tio dé irtards medio ponderada Weighted avemage inferest mie: 5,97%
* Vendﬁienm msidual mediof Waighted avarage malunty 12.91

* Vida Medi boms (TAA 10%) / Aversge Lifa of Eonds {CPR 10%):

- Eun;|u AZ | Banos A2 [PAC): 0,42
- Bonais AS / Bonds A3: 4,15
- Bonds B { Bends B- 8,43

13 Bociedad Beghva, para facilitar & las inversoros 12 waloracidn de los Bonos, suministra a
demanda Ieedlujee: da pano pravistos durante 12 wda dal Bono, bajo diversas hipolesis
sittemertivees diy TAA.

In order fo faciftate tha sveluation of the Bonds for o investors, the Secledad Gestara will
supply upon smast iha projected cashfiows for the iz of the Bond. under diferant oropayment
SCENSM0DE.
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