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INFORMACION CORRESPONDIENTE AL MES DE ENERO bE 2001
INFORMATION CORRESPONDING TQ THE MONTH OF JANUARY 2007

La Socledad Gesiora Infarma da los siguientas conceplog;
The Seciagad Gosfors provides tha foltawing information:

Saldo Vivo de Partlcipaclones 49.373.730.978 Pras
Hipoteearias 1 & 01/01/01: (296.621.807,14 Eurns)
Outstanding Balarce of the Mortgage Sharg

Certificates 1 on 0710 101:

Salda Vivo de Particlpaciones 48.034.194.335 Piax

Hlpotazarias 1 a 31/01101: (293.438,317 42 Euros)
Outstanding Betance of tho Mortgage Share
Certificates 1 pn 31/071/01:

Saldo Vivo da Farlicipaciones 14.967.242.254 Pias
Hipolecarias 2 & 01/01/01: (89.854,043,85 Euros)
Outstanding Salance of the Morigags Share

Certlficatas 2 on 01/0407-

Saldo Vive de Parlicipasiones 14.876.086.244 Ptas

Hipotacaras 2 a 3101101 (84.407,139.09 Eurcs)
Qutztanding Balancs of the Moargage Share
Cenflicates 2 on 31/01/01;:

Tasalde Amartizacidn Anlicipada (TAA)

correspondlante al mes da Enarp (1) B,948;
Frapayment Rata " corresponding ta

tha month of January (1)

" TAA (desde ef 14/12/00); 6,19%
CPR (since 14/12100):

- Tasalde Amonizacisn Anticlpada (TAA)
carrespondlenia al mes de Enere 2) 5,00%
Prapeyment Rats ™ corraspanding to
the month af January (2):

" TAA (desde el 14/12/00); 5,00%
CPR (since 14i12/00):

. Vida Media hanos (TAA B8%) { Avaraga Life of bonds (CPR 89%)
a
- Bonos A1/ Bandz A1; 12.29
- Bonos BT / Bonds B1; 5,59
- Bonos A2 / Bonds AZ: 14IBQ

- Bonos B2 / Bonds B2;

La Socledad Geslora, para facllilar e los Inversaras la valomcion da loz Bonos, suministra & demanda los flujos
i bajo diversas hipstesls allernatlvas de TAA,
de pagn previslos dursnie la vida del Boro, ; !
in nfder to facliitala the evaluation of the Bonds for the inveatars, the Sac:en‘ad_ Gestors wilf supply upon requeat the
projected cashlows for the life of tha Bond, under diffarent brepayment seenarios.
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