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INFORMACION CORRESPONDENTE AL MES OF MAYQ DE 2002
INFORMATION CORRESPONDING 01 THE MONTH OF MAY 2002

Lz Sociedad Gesmra furma de los siguienlas conCARINS
The Saciegad Gestora provides tha Foltowing information:

Saldn Vive de Participacianes Hipotzcaras a 1/05/02: 246.222.2497,56 Eurns
Ouistanding Bafance of the Morlgaga Share Certifieates on 10502

Salds Yive de Parficipaciones Hipotecarias & 31/0502; 213.776.445,43 Euros
Outstanding Bafance of the Movigage Share Carfificates on I10H02:

Tasade Amariizacion Anticipada (TAA) correspordiente al mes de Mayo:

Frepayrtent Rata ! porregponding fo the rmunth of May: 7 TReh
. TaAA (12 mases)t CPA (12 monifish 9, B6%
* Tipo de Interés medio aoncerad ol Weighted average inferest rata: 4 ,67%
. Vencimiento residual medic! Weighted aversgs mafurily: 14,57

Vida Madia bonos {TAA 10%) | Average Life of bonds {CPR 10%}

- Banos &2 f Bonds AZ [FACK

204
-Bonos A3 S Bonds AT 5,63
-Bonas B! Bonds B: 400

La Sociedad Gestora, para facilitar a los mversores |a yaloracian de los Bonos, suminlstra &
aemanda los fluos de pago previztoa duranta ls vida del Bana, halo diversas hipdtesis
alternativas da TAA,

In order fo faclitale the evaluation of the Bonds for the investors, tha Socfadad Gestora will

sUpply upen reguest e projoetad cashfiows for the Ffa nf Hia Bond. under different prepaymant
SCENANDS.
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