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INFORMACION CORRESPONDIENTE AL MES DE ENERO DE 2001
INFORMATION CORRESPONDING TO THE MONTH OF JANUARY 2001

La Socledad Gestora informa de los sigujentas conceptas;
The Sociedad Cestora provides the following information:

Tal.: a1 7020608
Fax: 91 308gasy

Saldo Vivo de Participaciones 44.391.722.765 Ptas

Hipotecarias a 1/01/01- (266.799.627,16 Euros)

Quistanding Balance of the Mortgage Share
Certificates on 1/01/01-

Saldo Vivo de Participaciones 43.798.039.114 Ptas

Hipotacarias a 31/01/01: (263.231.516,56 Eurps)

Outstanding Balanes of the Mortgage Shars
Ceriificatos on 31101101;

* Tasa"de Amortizacidn Anticipada (TAA)

comespondiente al mes da Energ: 10,75%

Prapayment Rate' corresponding fo
the month of January:

* TAA (12 meses): 9,90%

CPR (12 months):

* Vida Media bonos (TAA 10%) / Average Life of bonds (CFR 10%)

- Bonos A2 / Bonds A2 {PAC):
- Bonos A3 / Ronds A3
- Bonos B / Bonds B:

L2 Sociedad Gestora, para facilitar a os invarsores [a valoracion de los Bonos, suministra a
demanda los flujos de Pago previstos durante la vids del Bono, bajo diversas hipdtesis

alterativas de TAA.
In ordsr to facilitate the evaluation of the Bands for the investors, the Socledad Gostora will

supply upan request the projecied cashflows for the lifs of the Bond, under diferent prepayment

SCenarnos,

Fecha / Date: 23/02/01

" Tasa Anualizada
" Annuslized Rata

10,59
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