Teli 91 TOTRAM
B5FTY B
Eb.m:lﬁ;da Bty 15EFT] S
migT,

280010 W acheid

TDA 11

INFORMACION CORRESPONDIENTE AL MES DE JUNIO DE 2002
INFORMATION CORRESPONDING TQ THE MONTH OF JUNE 2002

La Sociedad Gestora informa de lps siguieres concaptos:
The Spcizdad Gestora provides the following informeation:

* Saldo Vivo de Participaciones Hipotecarias a 1/D6/02: 471.048.022,47 Euros
Outstanding Balancs of the Morfgage Share Certificates on 1/06/02:

Saldo Yivo de Participaciones Hipotecanas a 30/06/02: A65.126.853,92 Euros
Outstanding Batance of the Morigage Share Cenificates on 30/06/02:

Tasade Amortizagion Anticipada (TAA) correspondients al mes de Junia:

Prepayment Rate ™ corresponding to the month of June! 5,55%
+  TAA (12 mesesh GFR (12 momhs): 9,86%
* Tipn de interés medio pandsrads, Weighfed average interest rale: 5,36%
* Vencimiento residual medlef Weighted average matrfiy: 14,01

Vida Madia bonos (TAA B%) § Average Life of bonus (CPR B%) .

-Bonos A2 f Bonds A2 (BULLET): 0,81
— Boros A3 f Bondgs AA: 4,558
- Bonas B ! Bonds B: 10,01

La Sociedad Gesiora, paa fasilitar a los inversores |a valoracian da los Bonos, suministora &
dernanda lus flujos de page previstos durants la vida dal Bano, bajo diversas hipdtesis
aternativas de TAA.

I order io faciiate the cvafuation of s Bonds for ihe invasiore, the Sociedad Gastors wilf

supply upon equest the profectad cashfiows for the ifa of the Bond, under difforent propayment
SCenanos.
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