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

La Socledyd Gestora infarma de los siguientes conceptos:
The Suﬂ?hdad Gastora providas the following information:
o
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Sido Vivo de Participaclones Hipotecariae a 1/01/02:! 228.728.784,10 Euros
Quistanding Balance of the Morlgage Shars Certificates on 1/101/02-

" Sdlda Viva de Particlpaciones Hipotecarias a 31/01/02: 225.133.128,59 Euros
Quistanding Ralance of the Mortgage Share Certificates on 31/01/02:
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ol Tasafde Amortizacidn Anticipada (TAA) correspondlents al mes de Enero: -
Fﬁ‘gpayment Rata corresponging fo tha month of January: 12,49%

* TRA {12 meses)\ CPR {12 manths): 10,06%
|
* Tigo de interés medio panderado\ Weighled average Interest rate; 4 98%
, .
4 .
* Vi ‘\ cifmiento resldual medio/ Weightad average maturity: 14,87
' ‘ |

‘ |
*  Vida®edia bonos (TAA 10%) / Average Lifs of bonds (CPR 10%) -

b

- Banos A2 / Bonds A2 (PAC): 211

- Qmma A3 Bonds A3: 5,56
- Banos B/ Bonds B: 8,34

La Sacledad Gestore, para facilltar a los inversores [a valoraclén de los Bonos, suministra a
demanda |es fllos de pago previstos durante |a vida del Bong, bajo diversas hipétesls
altermativas de TAA, |

In order tofacilitate the evaluation of the Bonds for the In vestors, the Socledad Gestora will
supply upon request the projected cashilows for the Jifs of the Bond, under different prepayment
scanarios.

Fecha / Date: 28/02/02
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