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INFORBMACION CORRESPONDIENTE AL MES DE JUNIO DE 2002
INFORMATION CORRESFPONDING TO THE MONTH OF JUNE 2002

La Zndedad Gestors inforra de les slgulantas concepbas:
The Spciwded Gestors proviaes e foltowing miormslion:

* Salds Vive de Participaciones Hipotecaras a 1106/02: 40.218.205,80 Euros
Cuistanging Salance of ine Mortgaga Shane Certifcales on TOG0E

* Saldo Wiva de Participaciones Hipotecarias a Mf0&02: 79.470.494 61 Euros
Culstanding Bafance of the Mortgege Share Carliffeatfes on 30/06/02:

Tazd lde Amorizadon Anficipada (TAA) comesponclerts al mes de Junio:

Prepayment Rate!"” comesponding to the month of June; 11,06%
* Thi (12 meses)h CFR (12 monthsl; “14,10%
* Tipa de intesés madbo peoderade!. Weighled averega nlerest rate: 4 95%
* VYendmianto residual mediol Weigidad mverags matuty: 10,61

Vida Wedia boros (TAA 10%) § Average Life of bonds (CPR 10%; :

Bonos A1 Barrda At {PAC) 0,51
- Bones AZ f Bamds AZ: 3,72
- Bonos B Bongds Er 4 69

La Soeladad Gestora, pere fecilitar a log inversores |a valoracion de ks Boria, suminista 8
damanda 0z W33 de pego previstos durante 1a vida del Bong, bala dlversas hipdtess
altemativaz de TAA

i ander fo faciitals the svaltalian of tha Bonds for the ivestars, the Socfadad Festors wifl

Lrpnly upen resues] g nmioolad cpeiinwes for the e of Fre Bond, vnder difererd prepayvrmans
EOETENIDS,
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