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SIGNATURES

Pursuant ta the requirements of the Securides Exchange Act of 1934, the registrant kas duly
ceused this report to be signed ox its behalf by the undersigned, thereunto duly authorized.

HOLMES FINANCING o 1) PLC

Dated 2™ August, 2002
By

Pl Lot (Autherised Signatory)
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Holmes Financing (No. 1) PLC
Profit & Loss Account
Period ended 15 july 2002

Interest recaivable - Intar-company loan
Interest receivable - Cash deposits

interest payable - Notes
interest payable
Net operating income

Qther income
Qperating expenses

Profit on ardinary activities before taxatian
Taxation

profit an ordinary aclivities after taxation
Bividend

Retained profit brought farward

Retalned profit @rmried torward

This Quarter  Prior Quarter
£'000 £000
24972 24,081
24,972 . 24,087
(24,972) (24,081)
(24,97%) (24,021)
55 39
(45) (39)

10

10 -
28 25
35 25
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Holmas Finandng (Ne. 1) PLC
Balance Sheet
Period ended 15 July 2002

Fixed asset investments
Loans to Funding

Current assets

Sundry debtors
€ash at bank

Creditars: Amounts falling due within one year
sundry creditars

Net cutrent assets
Total assets less current ligbilities

Creditors: Amounts falling due after mare than one year
Amcunts due to noteholders

Net assets

Capital and reserves
share capital
Reserves
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21

81

34
34

VAR o005

£'000

2,256,000

47

2.255,047
— ]

2,256,000

Y
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Holmes Financing (No. 1) PLC

Notes Outstanding
Period ended 15 july 2002

Moody's curfent raling
$&P current rating
Fiteh Ratings current fating

Mgudy’s currant rating
SEP current ratlng
Fltch Ratings current r3ting

MeoQdy's current rating
S&P cufrent rating
Fiteh Retings current rling

Initial note balance

Arevious quarter's note princpal
Nete redemptians

Outstanding note prinelpa!

Initlal neta balanes

Previcus quacter's nate principsl
Nole redemptians

Outstanding note pringipal

Inital nate balance

Pravious quarter's aate principal
Ngte rademptisns

Cutstanding note principai

Note intefest margins
Step up dates
Step up margins

Note interest marging
Step up dates
Siep up margins

Note (nterest marging
Step up dates
Step up margins

Interest payment tyde
Intares\ paymenl dste
Next interest pgyment date

Liquidity facllity limit
Liquldrty factlity drawn
Liquidity fatlity available

Serias 1 Oass A
Aaa
AAA
ANA

Scries 1 Class B
Ag
AA
AA

Serfes 1 Class €
AR
AAA
AAA

series 1 Jass A
suu,oon,uuz
900,000,000

' 9uo,noo,nuc;
series 1 Class @

]
31,500,000
31,500,000

51,500,000
Series 1 Qass €

$
42,000,000
42,000,000

42,000,000

Series 1 Class A
1

N/A

N/A

Series 1¢Class 8
38
16/07/2010

138

Series 1 Class €
m

16/07/2010

203

Quarterly

Series 2 Class A
ABR
AAA
AAA

Serfes 2 Class @
Ad

AA

AA

Series 2 Cass ¢
A2a

AAA

AANA

Series 2 thss A

3
575,000,000
975,000,000

975,908,000
serles 2 Class 8
5

34,500,000
34,500,000

34,500,000
Series 2 Class €
$

45,000,000
45,000,000

45,000,000

Sefies 2 Class A
e

N/A

N/A

sarfes2class B
41
16/07/201Q

141

Serfes 2 Qass €
118

16/07/2010
215

15th or next businass day

15/10/2002
£ 25,000,000
NIl
£ 25,000,000
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Series 3 Unss A1
A3
AAA
AAA

Serjies3Clagy €
Aa
AR
AA

Sorles 3 Case €
Ama
AAA
AAA

Series 3 Oass A1

3
375,000,090
375,000,000

375,000,000

Seriesd Clasy 8
£

24,000,000
24,000,000

24,000,000

Serles 3 Class €
£

30,000,000
30,000,000

30,000,000

Series 3 Class A1
26

N/A

N/A

Serics 3 Class 8
45
16/07/2010
148

Series 3 (ass €
160
16/07/2010
260

Serles 3 Closs A2
A2
AAA
AAA

Serfas 3 Class A2
€

320,000,000
320,000,000

320,000,000

series 3 Clags A2
26

N/A

N/A

Series 4 (lass A
A3
AAA
AAA

Sefies 4 Clasz B
Ada
ARA
AAA

series 4 ¢lass €
Adg
AAA
BAA

Series 4 dass A

£
250,000,900
250,000,800

250,000,000
Series 4 Class B
£

11,000,000
14,000,000

11,000,030

Setie<4 Class ¢ .
€
14,000,000
14,000,000

14,090,0C0

Seties 4 Qass A
N/A
18/07,/2010

125

Series 4 QJass B
§2

16/07/2070

162

Sones 4 Qass €
178
16/07/2010

s

T3
waTy
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Holmes Trustees Limited
Profit & Loss Account
Period ended 15 July 2002

Interest recaivable - Mortgages
Intarest recaivable - Cash Deposits

Interest payable - Mortgages
interest payable - Cash Deposits
Net opersting income

fees recelvable
Fees payable

Operating expenses
Provisian charges
ther income
Proftt en ordinary activities hefora taxation
Taxation
Prafit on ardinary activities after taxatian
Dividend
Retained profit brought forward

Retained profit carried forward

LIV
This Quarler  Prior Quarter
£0090 £'000
262,046 241,365
2,980 2,382
285,026 243,747
(262,046) (241,365)

.______1&2§El_____7,1£éézl
(265,028) 243,747)

3,109
(3,103)

(3,639)
(1,637)
8,290

2,336
(2,336)

(3,582)
(178)
3,750
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Holmes Trustees Limited
Balance sheet
Period ended 15 july 2002

Fixed asset investments
Mortgage loans secured on residential property

Current assets

Bank Interast receivable
Cash at hank

Amounts due from Funding

Creditors: Amounts falling due within ane year
Amaunts due te Sefler
Sundry creditors

Net current assets

Total assets less currant llabilltles

Craditors: Amounts falling after more than ane year
Seller share of mortgage lgans

Funding share of morgage loans

Net assets

Capital and reserves

Share eapiral (£2)
Resarvas

0.
£'000
17,637,709
546
183,447
93,024
277.016
(745,122)
—&
(745,144)
(468,128)
17,159,581
[6.201,065)
(10,968,516)
0
0
——
0
T
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Holmas Funding Limited
Profit & Lass Account
Period ended 15 july 2002

Interest recelvadle » Mortgages
Interest receivable - Lash Deposits

Interest payable - inter-company loans
Interest payable - start up loans

Net operating income

Other ingome

Opefating expenses
Qeferred cansideration

Profit/{loss) on ardinary activitles before taxatien

Taxatiop

Profit/{i0ss) on ordinary activities after taxation

Dividand
Retalned profit/(lass) brought farward

Retained profit/(loss) carried forward

This Quarter  Prior Quarter
£'000 £'000
145,262 132,358
9,719 2,488
154,981 135,344

(132,756)

(128,013)

5
656 524
T (133,472 “‘(128,537%

27,569 6,707
3,526 3,102
(6,117) (5,211)

(20,5%2) (4,566)
(1,209) 32
n (7 -
(1,276) 15
(2,862) (2,877)
(1879) (2,862)
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Holmes Funding Limited
Balance Sheet
Period ended 15 [uly 2002
£'000
Fixed asset invastments
Beneficial interest in Trust mortgage portfalis 10,968,515
Current assets
Oeferred expenditure (costs of securing) 24,666
Cash at bank:
Reserve funding 185,000
Transaction account 2,284
Funding GIC account 36,345
248,299
Creditors: Amounts Falling due within ene year
Deferred consideration creditor 37,803
Interest payable acerual 4,246
Amaunts due te Trustee 93,024
sundry creditors 939
Taxation 16
156,028
Net cutrent assats - 52,21
Total assets less current liabilities 11,020,787
Creditors: Amounts falling due after more than one year )
intertompany leans (10,968,516)
Start up loans (56,350)

. Net assers . (3,079)

Capital and reserves
Share tapital (£2) -
Reserves 4,079

- (2,075)
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Holmes Funding Limited
First lssuer Nates to Balance Sheet
Period ended 15 July 2002

Balance on cash accumulation ledger

Available credit enhancement
First reserve fund at clasing

initlal closing first reserve funds
Drawings to make bulet repayment
Other drawings

Transfers from revenye receipts
Closing first resarve balance

Tarqet first reserve funds

Principal deficiency ledger

Opening POL balance

Losses this quarter

POL t0p up from revenue income
Closing PDL balange

Start up laan outstanding
Initia! balance

initial closing outstanding
second stan up loan
Third start up loan

Faurth startup loan

Fifth start up loan
Accruad interest
Rebayments made
Closing balance

Liquidity facility
Uguidity fadity limit

Liquidity facility drawn
Liquldity facility available
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£000
Nil

185,000
154,31¢a

30,850

18s,00¢
‘Q

1855000

AAA

Nil

L

~2

£'000

BEB

Nil

Nil Nil

NiT

26,250
13,000
13,250
17,500
7,500
$,00
4,246

T &i%%s
e
25,000

25,000

.



