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H#lmes Financing (Na. 2) PLC

‘Prefit & Loss Account

‘Period ended 15 january 2002
1 |

|

§
|

|
Interest receivable - inter<company lean
imterast recaivable - Cash daposits

Interest pa;yah{e - Notes

© Mmrérest payable

|
I
|

| Netperaﬂng {nkame
|

ather incame
Oparating expenses

Profit an ardinary activities before waxatlen

. Taxation

Protlt an ordinary activities after taxatien

end

.
Ratajned profit dravght forward

- Retalned prefit carried fapward

N
|
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This Quatter  Prior Quarter

£000 £a00
nza,szz 32,867
28,524 32,867
{28,522) (32,857)
“(28.520) (32,867}
4 40
(41 (40)
2 2
2 2
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‘

gglmes Fmam:mg (No. 2) PLC
P

Fixied s8¢t investiments
LO?B te Finding

" Current assats.
QG

sh at bank
I

t knrremmsw

Tda‘ assers}!ass current lfabilities

A.m

(ap

tors: Nnnlmﬂ falling
aunts dug to natehalders

sels |

Rese

I3l and raserves ..
Shar%:plmrs

i

i |
L
1 |

hers: Amaunts falling due within ane year
Taxatian |

due after mare than one year
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£000
2,404,516
16
K
—
———l_
’ 15
7404 537
2,404,516
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2
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Nates Sutstanding

NW: cumant g
5&P turrent radng
Flkch Ratings currant racrg

| Moudy's curent rading
| S8F carvent rating ‘
I Fitch EJUngx Cutfent raing

Mnody'sf current rding
SEP cutrent rating
Hitch Ratings current rating

Imtial note baianca :
Previousiquarters nore orindpal
Nate redempians

Outstanding note grinelpal

'

Inltial note Bafinca,

Previnus quarers nae princlpal
of2 redamptions

ulstanding nacq prindpat

du note balance

€Vious quatier's note principal
ote redetiptions
utstandlig neve grncipal

ste inrnrést matgms
Shep up Soles

lep up marging

(& interest marging
= up datas

5%p up marginy

wa

le (Ntereat Margins
Step up dares
S up margins

1n tarest payment cyde
MLrest gayment daic
Nzrt interest payment datu
"L{q ity facfity Benit

Liquidley fadilty drawn
quﬁ&lv fa<iey ovalloble

Helmias Financing (No. 2) pL¢

Periad ended 15 january 2002

Setiey 1 Clasg 5 Serfer 2 Class a
Aa3 AD
AAA Ada
AAA AAL
Sefog 1 Mass 8 Series3 tass
Az3 Aa3
AA A
Aa A
Sares 1 Clays ¢ Series 1 ags ¢
Qa2 -EFH
-EL] 823
BegR w8
Serias 1 tlass o Serles 3 Clans A
3 H
1,040,980,00g 1,000,800,000
1,000,90p.00q 1.800,000,000
1.900,000,000 1,000,000,000
Serhw 1 dasg n Scries 2 Claay B
H ]
37,000,000 37,000,000
22,000,000 37,000,000
37,400,800 37,000,003
Sl 1 Qe g . Saries 2 Claw €
S S
49,000, 000 43,000,000
49,600,000 45,000,000
45,000,000 49,000,006
Sefley 1 Chass o Sana 2 Goss A
] 18
N/ 18/10/2087
b /A A
Serimt 1 clasa Sarias J clasg @
5 daq
16/Na/2007 18/10,2007
135 144
Soves Tchin ¢ Series 2 Cfags ¢
120 11y
18/10/3007 14/10/2007
. 4o 235
15th or next huamesg day
18/91 /2002 .
45,000,000
1]
15,000,000
Fagedaf 3
Foge jaf s

5eries 3 Class a
A3
AAa
LYY

Series 3 Class g
A3
Ad
AA

Serfe 3 clags ¢
¥
gag
ags

Serles 3 Clags 4

£
$00,a00,000
500,000,000

500,000,000
Serias I Cags B

4
12,000,000
79,006,000

15,000,090
feties 3 clagy ¢

£
25,004,000
73,008,000

15,000,000
derles 3 dlass 4

2
18/10/2007
PY)

Saties 3 Clasg B

45
18/10/3007
145

Sarins 3 Uags C
150
16/14/2007
230

Iefles & Class &
223
AAA
AAA

Saties 4 tlass g
Axd

AA
AA

Serles € Qagg ¢

&3
888
EE-|

‘Sarlas o Clasw a

500,000,000
00,009,000

500,000,000
Series aClasy g

€
21,000,000
21,000,000

21,004,000
Series 4 Class ¢

£
35,000,800
33,000,000

35,000,200

Scries 4 (Tags &
27 .

16/10/1007

3q

Scriet 4 Umas g

50
18/10/2807
150

Saries d Chass ¢
160
16/10/2007
280
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olmes Trustees Limited
lance sheat
Perind ended 15 {anuary 2002

‘ £'0g0
xed aziqt ianﬁmenls ' :
0rtgage loans secured on residential araperty 17,863,753
t‘menf assets
. Bank Interast recelvapia 459
Cash at bank 144,310
her debrars -
T I
——d268
Creditors: Amounts fafling dus within one year
-AMmaunts due to Saller ‘ ' (137,385)
Amounts dug 1o Funding » (7,165)
Sundry areditors (15)
g144=5692
:Urren:l assess ‘ -
Tot assets Jess current liabillties 17,863,753
Creditors; amounts falling atter mare than ane year
Selfer share of mertgage loans (5.893,763)
Furding share of merigage loaas (11,9¢3,990)
Ne!!asse!s | ' : -
! |
" Capftal ang resefupy v
Share capital (£3) -
Resqrves —_————
l . -
i
Page2ofg
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H%Imes Funding Limited
g;!ance Sheet

riod eqded 15 Janyary 2002

R:hd asset investments
. Beneficial interest in Trust morigage pontalic

7,165
27,157

129,075
686
13,437

72,641

2,966
Sundry creditors 905
Yaxa\ion

19
'Net tent assets
Total Rssets less current [fabilites

redltars; Amounts falling due altef Mmoare than one year
inter-company logns
Start gp p loans

Net atsets

| and reservas
Share fopital (£2)
Resarves
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£'000

11,969,950

183,539

76,531

106,959

12,076,593

{12.023,518)
(56,350)

—

' 2,877
& 7.877

—n.
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Hn)gnus funding Limited
Flrst Issuar Nates to Balance Sheet
Perjod endad 15 Jangary 2002

£'000 £'dq0
. Balance on cash accumulation [edger . NI
Avaflable credit enhancement
¥ Reserve fund at dosing ] 13,500
i . Inal doslng reserve funds 122,076
Drawings ta maka bullet repayment -
Other drawings -
Trangters fromn revenue receipts 1,999
Closipg reserve balance - 129,075
1 Target reserve tunds ' 185,000
E .
Prindpal defisiency ledger AAA 38a
{ . ,
Opening POL balance . Nl il

Losses this quarter
| PDLgp up fram revenue income

~. clnskT fOL b;lance | Nl Nil NIl

start i:p loan outstanding
' !
Initiaf balance 26.250
{nftial ¢losing surstanding 13,000
Secong stant up fozn 13.250
Third sfart up loan 17,500
Faurth|xart up loan 7.500
Fifth start Up loan o " 5,700
A::m‘?i imefest .
Repaymens nade ) .
clnslnéYbalance - - 56,350
Liquidity facility
 Liguldity facility limit 25,000

Liquidity facility drawn oo-
Uauidity faclity avallable 25,000

b
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SIGNATURES

\‘hmmt to the requiremens of the Securies Exahangs Act of 1834, the registrant has dnly

ted 6% February, 2002

t

ceuged this repart w be signed oa it bebalf by the undervigned, thereunin duly autharized.
! .

HOLMES FINANCING (Na 2) PLC

/

%
By N
P I Llou (Autiorised Signaiory)

YA LE:LT 20,
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