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

La Sucladai:t Gestora informa de los siguientes conceptos:
The Sociedad Gestora provides the following information:
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* Saldavivo de Participaciones Hipotecarias a 1/09/02: 505.955.994,99 Euros
Quistanding Balance of the Mortgage Share Cartificates on 1/01102-

* Selde) Vivo de Participaciones Hipotecarias a 31/01/02: 497.602.724,39 Euros
Outstanding Ralance of the Morlgage Share Cerfificates on 31101/02- '
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* Tasa¥dix Amortizacion Anticlpada (TAA) r:c:rruspondienfte al mes de Enero:

Pmpaigpﬁant Rate™ corresponding to the monih of Janu;ary: 12,94%
. TAA 12 meses)\ CPR (12 months): 9,43%
1
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¥ Tipo de interés medlo ponderadoy Weightad average imerest rate: 5,88%
* Ven::ilf'ﬂiantn resldual medio/ Weightod average maturity;: . 14,36

*  Vida Madia bonos (TAA 8%) / Average Lifz of bonds (CPR 8%)
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- Eoﬁrit:!s A2 | Bonds'A2 (BULLET): 0,93
- Bonos A3 / Ronds A3: 504
- Bonpe B / Bonds B: 10,43

La Socledadk(Gestora, para facilitar a los inverscres |a valoracién da los Bonos, suministra a
damanda los flujes de pago previstos durants |a vids de! Bono, bajo diversas hipdtesis
alternativas da TAA | '

in order to fsilitxde the evaluation of the Bonds fur the investors, the Sociedad Gestora will
supply upontequest the projected cashfiows for tha Iite of the Bond, under different prepayment
SCeI1ars.

Fecha / Date: 28/02/02

1 Tasa Apuatzada
™ Annualizad Rate



