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INFORMAGION CORRESPONDIENTE AL MES DE FEBRERO DE 2002
INFORMATION CORRESPONDING TO THE MONTH OF FEBRUARY 2002

La Sacledad Gestora Informa de los sigulentes conceptos:
The Sociedad Gestara provides the fallowing informatior:

- saldo Vivo de Participaciones Hipotecarias a 1/02/02: 10.441.534,27 Euros
Outstanding Balance of the Mortgage Share Carfificates on 1/02/02:

*  Zaldo Vivo de Participaciones Hipotecarias a 28/02/02: 10.250.940,69 Euros
Outstanding Balance of the Mortgage Share Carilficates an 28/02102:

+  Tasa"de Amortizacion Anticipada (TAA) correspondiente al mes de Febrera:

Prepayment Rate(" corresponding to tha month of February: 2.47%
«  TAA (12 meses) CPR (12 months): B,24%
+  Tipo de interés medio ponderadol Weightad average interast rate: 6,74%
«  Vencimiento residual madlo/ Weighted average maturily: 5,62
«  Vida Media bonos (TAA 15%) Average Life of bonds (CPR 15%): 1,33

La Sogiedad Geslora. para iBciiar a Jos InversoraE |a valoragion de joa Bones, surministrs &
demanda loa fuies de pags previstos durenta i vids do! Bone, bejo diverEas hipatesis
allemativas de TAA,

in order to facititats the svajuation of the Bonds for the invaslors, the Socicead Gestora will
supply upon requesr the projant=d cashflaws for tha fife of the Bond, uader difersnt prepaymeant
acanaring.
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