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SECURITIES AND EXCHANGE COMMISSION

Washingten, D.C. 20549

Rapart of Foreign Tasuer
Purgwant to Ruls 13a-16 or 158-16 of

Securides Exchange Act of 1534

Far the meoth of Petrunry 2002 $"§ %‘
T : |~ HOLMES FINANCING (No 2) FLC
L ' T HOTMES FUNDING LIMITED ~0)

23— HOLMES TRUSTEES LIMITED ~02.

\ {Translatian of registrant's name inta English)

London NW! 6X1, England

\ Abbey Hause, Baker Street
\ i (Address of principal exooutive offices)
| .

; {ndisate by check mack whether te registrant flles or wili e ennual roports under cover
F&:rm 20F ar Form 40-F.

\ Foam20-F,.. X....

Indicats by check mark whether the reglatrant by farnishing the information cantamed io this
Fanp is also thersby farnighing the infarmacion ta te Commussion purshant to Rula 12g3-2(b) under
' Somarites Exchanpe Act of 1934,
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Imes Financing (Na. 2) PLC
‘Profit & Loss Account
‘Parind ended 15 January 2002
. “ t

|

i
1

lntérest receivatle - intercompany jean
Interest recaivable - Cash deposits

{nterest payah(e - Notes
mr\Trest payable

|

. ) ‘ .
Netperaung incomMe
. |

athes incame
Opjratlng expenses

Profit an ardinary activities befare waxatlen

. Taxatien

Plollt on otdinary activiﬁés giter taxatien
end

o
Ratajred profic brovght forward

- Retalned proft carried fapward

o
|
].
|
|

o
.

[

Page § of 3

This Quarter  Prior Quarter
£'000 £0900
-29,522 32,887
23,502 32,887
(28,522) (32,847)

47 40
(41} (40}

2 2
Y] 2

—————
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Imes Financing (No. 2) PLC
lance Shaet
riad anded 15 Janvary 2002

|

'ﬂEI

thizd 2582t investinents
Lu*s to Fqnding
" curfent )
Cur) ent assets.
- Cash at bank
|

Ceditars; imount: talling due within ane year
Taxation |

1
i

Nel turrent hssets

|
[

\ Tnla‘ assets }lass current liabifities

treditors: Amounts falling
Amounts dug to natehalders
1| ' Net gssets i

x |
Capilal and{uservcs .
Shard capita

Rese g

| L
| :
]
L

due after mare than ane year

|
.

Page 7 ¢f3

C

£'000

2,404,516

16
16

e e SR,

l

1 -

g SN,

1

e e

»

15

7,404,537

2,404,518

D

18

— e gt

YWYl Je: )T 7N

0/90
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Notes Butstanding

MW: mant rat{pg-
S5&P cureent rarng
Fitch Ratings eurrent ratmg

| Moudy's cumant radng
i 187 cument rating
i Fitch RaUngs current rating

Mnody'é: current rating
SEP cufrent rating
| Kitch Ratlngs current rating

|
Imtial note dalance
Previg
Nete redempiians
Outstandng nac arnclpal

dnltiat note Mafinea

Previols guarer’s nate pringpal
Notz redgniptions -
Pulitanding noiq prindpaf

s note batance

Rravieus quarier’s note principal
ote redemptions

utstandifl nete grincipaf

ote inthrest margms
Step v toles
Slep up marging

t
1

te interest marying
280 up daes
Spup margins

le [Nterest Mmargins
Step up dapes
P Up mergins

g L payenent oyce
mx;:ﬂ Rayment dale

Nent interest payment date
Uquidity facTity hmit

iLiquidity fadilty drawn
UQTHIIV facity ovailable

€103

Halimias financing (Na. 2) pLC

Peried ended 15 january 2002

Quarter's note prindpal

Setiey 7 Class 4 Serfer 2 ¢lass a
Aza A3
AdA Ada
AAA AAL
Serios 1 Moss g Series 2 clags 8
A3 Aal
AA )
Aa AA
Sqrtes 1 Claas ¢ Serias 1 flags ¢
Baal LrIH
B3g ‘883
BER e
Serlas { Clas; o Serien 2 Class A
L b
1,040, 900,00 ) 1,800,000,000
1,000,000,0040 1.8090,000,000
1.0600.808,00p 1,000,000,000
Serive 1 Claag g Series 2 fans B
$ -8
37,000,o00 - 37,000,000
32,000,000 37,000,000
37,300,0a0 37,000,000
1o . Sarier 2 Clays €
s 4
49,000, 506 43,000,000
49,000,080 49,009,000
45,090,000 49,000,000
Sefled 1 Class Sanas 2 Goss A
3 18
NZA 16/10/2007
N/A 3%
Serjes 1 Clas g $anios 2 tlagg B
EH i«
16/M0/2007 16/10/2007
125 144
Sedles 7 Clasa ¢ Sefies 2 Clags ¢
128 113
18/10/3007 18/10/2007
20 238
15th or newt hyamasg day
18/01/2002 -
15,000,800
L]
45,000,000
Fage 3 of3
Foge 7 af 8

sRries 3 Clasy a
A3a
AAa
AAA

Series 3 Class §
A3l

Al
AA

Serles 3 clags ¢
Bagg
gae
ags

Serlas 3 clags A4

£
500,400,000
509,000,000

sau,aco,a!m‘
Serias 1 dags B
' 15,uuu,oo§
19,006,000
w,mn.uoc;
Seties 3 clagg ¢

£
5,700,000
23,002,000

15,000,000
Serles 3 dass 4

24
18/10/2007
10

Seies I asg B

45
18/10/3007
145

Sarinr ) Crgg ¢
150
16/14/2007
230

iefles ¢ Class 4
AN
AAR
AnA

Saties ¢ Class g
And

AA

M

$eles 4 Quss ¢
8aa

BEd

488

‘Sarins a Claye a

500,500,000
500,000,000

506,000,000
Saries a Qax g

€
21,000,008
21,008,000

11,000,000
Saries 4 clyss ¢

€
35,000,800
33,000,aq0

as,aun.unc;

Scties 4 Tass
16/10/10;; ‘

33

Scried 4 Clnas g

50
1871972007
150

Sarius ¢ Cass ¢

160
14/10/2007
280

XVd L€ LT 20. 20/80
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': : f
i Holmes Trustees Limiteq
g salanue Sheet
’ eriod ended 15 {anvary 2002
, . £'000
| 28 asyqt inwsﬁnents ’
ortyege loans secured on residental aroperty 17,863.753
thrrent assets :
P Bankinteract recelvable 459
| ! Cash at bank 144,710
I her debrars _
.f 144,568
\ _—-—A‘%
-t
Creditors: Amoungs fafling due within ane year
- AMaunts due to Selte; ‘ ' (137.335)
nounts dug to Funding (7,185)
Sundry aedinrs ' (15)
| ‘ (144,569)
currzn:! assets -
f Totel assets Jess curreny liabifities 17,863,753
tre itors: Amounts falling after mare than ane year
Selfer share of Mortgage Ihans (5.893,763)
l Furding chare of merigage loans (11,963,990)
I V
!
Net|assety | ) -
! i
" Capftal 2nd reservey v
Shage capital (£2) -
Resgrves —_—
' -
H e
|

Page zqf g
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H:‘lmes Funding Limited
Bdlance Sheet
P;riud ended 15 january 2002

Fizkd asset (nvestments
Benefieial interest in Trust mortgage pontfali

Curfent assets
+ Ambunts owed by Trustee

Dafﬁrred expenditure (costs af securlng)
1 Cash at bank, .

|

eserve funding
: mnsacl!on account
;und”mg GIC account

ditos

9 due within ane yaar

&redltars; Amounts falfing due atter mare than one year

inter-tompany loans
start dp oans

Net adsats

Capirel and reservag
Share fapina) (£2)
Resa

H

Page 4 of §

7,165
27,157

129,075
556
19,437
183,530

£'00a

11,968,350

e

72,641
2,966
905

19
76,531

106,999

12,076,585

{12.023,518)
(56,350)

2,877
él,&Z?;

YYI 7C"1 T N

-y SO0




} Haltmes Funding Limjted
Flrst Jssuar Nates to Balance sheet
Perfod endad 15 January 2002

! £'000 £'000
Il . Baldace or cash accumulation ledger _ Nil
| Avajlable credit enhanzement
| Reservefund ar dosing 13,500
1 - Inii3! dosing reserve funds 122,076
Dravings 1a make byllet repayment -
Othes drawings -
| Trenstess fram revenue receipts 1,595
{  Closing resesve balance 129,075
| Target reserve funds 185 ang

I
i
I}

Prindpal defisiency leadger AAA 588
| ‘

Open|ng-POL balance Nl Nil

Losses this quarter . -

POL 199 up fram revenue income : - .

ClusiT PDL batance ' N Nil ~ NI

Start pp loan ourstandirig

Initial batance 26,250

Intial ¢lasing outstanging 13,000

Second start up loan 13.250

Third skart up loan 17,500

Faurth|start up ioan 7.500

Fifeh St Up loan : 5,100

accneld imerest -

Repaymens made -

Cesing| balanca - - 56,350

Liquidiby facility

Liquldity facility limit 25,000

Liquidity facillty drawn oo

Uquidity facility availabte 25,000

Page S of 8
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_ Ptmm t0 the requirementy of the Seayr
<Pused this ropart w be signed og jeg
Jr“’d 6 February, 2002
!' n

STGNATURES

Ues Examangs Agt of 1934, the registrans hay dnly
behalf by the undervigned, theraunin duly aytha

rized
HOLMES FINANCINC ™o 2) PLC
\
By

PILoz (Authoriseq Sign;l-m-y)
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