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Halmes Financing (No. 1) PLC
Profit & Loss Account
Period ended 15 july 2002

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

Interest payable - Notes
intarest payable
Net operating income

Gther income
Qperating expenses

Profit on ordinary activities before taxatien
Taxation

prafit an ordinary activities after taxation
Dividend

Retained prafit brought farward

Retained profit @arried forward

This Quarter  Prior Quarter

£'000 £'000
24,972 24,081
24,972 .- 24,0817
(24,972) (24,081)
(24,972) (24,081)
55 39
(45) (39)

10 .

10 .

28 25

35 25

-
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Holmes Financing (No. 1) PLC
Balance Sheet
Period ended 15 July 2002

Fixed assat investments
Loans to Funding

Current assets

Sundry debters
Cash at bank

Creditars: Amounts falling due within sne year
sundry creditars
Net current assets

Total assets less current liabilities

Creditors: Amounts falling due after more than ane year
Amounts due to nateholders

Net assels

Capital and reserves
Share capital
Reserves

&0
21

LI

34
34

H

NS,

£'000

2,256,000

47

2.256,047

2,256,000

I ——————

47

re——

12
S

———————

47

———————
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Holmes Financing (No. 1) PLC

Notes Outstanding
Period ended 15 July 2002

Mpagy's curfant ing
5&P current rating
Fitch Ratings current raling

MCOGY's Curent rating
S&P cufrent rating
Flich @atings cureant rating

Mmaady's current raling
S&P cutrent rating
Fitch Retings curremt rating

initial note balance

Previous quarter's not2 principal
Nela redempdans

Qutstending note princlpal

nillal nota balanse

Pravious quacter's ngte principel
Nole redemptians

Sutstaading nota pringipal

Inital note balance

Previoys quartet's nate prindpal
Note rademptians

Outstanding note principal

Note interest margins
Step up dates
Step up margins

Nole interest margins
Step up dates
Sleg up margins

Note [ntecest margias
Ste up dates
Step up marging

Interest payment eyde
Interes\ paymenl date
Next interest pgyment data

Liquidity facllty limit
Liquldity facility drawn
Liquidity facility available

Sefiec 1 Qdss A
Aza
AAA
AN

Series 1 Class B
Al
AA
AA

Serles 1 Class ¢
Aap
AAA
AAA

series 7 (Jass A

$
907,000,084
806,000,000

900,000,000
series 1 Class B

5
31,500,000
31,500,000

31,560,300
series 1 Qass €

1
42,000,000
42,060,000

42,000,000

series 1 Class A
¥

N/A

N/A

Series 1 Clags 8
98

16/07/2010
138

Series 1 Class €

103
16/07/2010
203

Quarterly

Series 2 Class A Saries 3 Uass AT Serfes 3 Class A2

ARp
AAA
AAA

Scries 2 Class @
Ad
AA
AA

Sanes 2 tass ¢
A2a
AAA
AAA

Series 2 Chass A

§
§75,000,000
78,009,000

975,008,000
sarles 2 Class :

34,500,000
34,500,000

34,600,000

Series 2 Clags €
5

45,008,800
45,000,000

45,000.000

Seriex 2 Class A
19

N/A

N/A

Sarles2Class B
41

16/07/2010

141

serfes2 Cass €
118
16/07/2010
218

15th of next business day

15/10/2002

£ 25000000
Nl

3 25,000,000
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Aaa
AAA
AAA

Serjes 3 Class 8
A2
Al
AA

Serles 3 dass €
A3a
AAA
AAA

Serfes 3 Qass A1

€
375,000,090
375,000,000

375,000,000

Sefies3 llass €
£

24,000,000
24,000,000

24,000,000

Serles 3 Class €
€

30,000,000
30,000,000

39,000,000
Serics 3 Class A1
2§

N/A

N/A

sSeties 3 Class 8

as
16/07/2010
15

Serfes 3 Cass €

160
16/07/2010
260

A2a
AAA
AAA

Seres 3 Class A2
3

$20,000,000
320,000,000

320,000,000

Saries 3 Clast A2
26

N/A

N/A

Series 4 (Jass A
ABd
AAA
AAA

Seties 4 Class B
Rad
AAA
AAA

Series 4 Class €
A22
AAA
AAA

Series 4 dasz A
£

250,000,000
250,000,080

250,000,000
Seriesd Class B
£

11,000,000
11,000,008

11,000,000

Series 4 dass € .
£
14,000,000
14,000,000

14,000,000

Series 4 Gass A
N/A
16/67/2010

125

Series 4 Cass §
62

16/07/2010
162

Series 4 Qass €
178

16/07/2010

e ]
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Holmes Trustees Limited
Profit & Loss Account
Periad ended 15 july 20802

This Quarter  Prior Quarter

£'000 £'000

interest recaivable - Mortgages 262,046 241,365
Interest receivable - Cash Depesits 2,980 2.382
265,026 243,747

Interest payable - Mongages (262,046) (241,365)

Interest payable - Cash Deposits 2,980 2,382
i (26%‘,025) — (243,747)

Net operating incomae -

Fees receivable 3,109 2,336
Feas payable (3,109) (2,336)
Operating expenses (3,655) (3,582)
Provisian ¢charges (1,831) (178)

ther income 5,290 3,760

Proflt on ordinary activities before taxation - -

Taxation . -

Profit on ardinary activities after taxatian c. -
Dividand . -

Retained profit brought forward -

Retained profit carried forward - -

Page 4 of 8
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Holmes Trustees Limited
Balance sheet
Period ended 15 July 2002

Fixed asset investments
Mortgage loans secured on residential praperty

Current assets

Bank Interest recelvable
Cash at bank

Amounts due from Funding

Crediters: Amounts failing due within ane year
Amaunts due to Sefler

Sundry ¢reditors

Net current assets

Tetal assats less currant liabilltles

V0. 857

£'000

17,637,705
S48
183,447
93,024
377,016
(745,122)

—_ 22

(745,42)

(468,128)

17,189,581

Craditors: Amounts falling after mare than ane year

Seller share of mortgage loans
Funding share of morgage loans

Net assels

Capital and reserves
Share eapital (£2)
Reservas

(6.201,065)
(10,968,516)

0
0
—_
4]
Sr———
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Helmes fFunding Limited
Profit & Loss Account
Period ended 15 July 2002

Interest recelvable - Mortgages
Imetest receivable - Cash Deposits

Interest payable - inter~comgany loans
(nterast payable - start up loans

Net operating income

Other income

Operating expenses
Deferred consideration

Prafit/(lass) on ordinary activitles before taxation

Taxation

Profit/{iass) on ordinary activities after taxation -

Dividend
Ratalned profit/{lass) brought forward

Retained profit/{loss) carried forward

Vu, 034

This Quarter  Prior Quarter
£'000 £'00D
145,262 132,358
$,719 2,486
154,981 135,344
(132,756) (128,013)
{856) (824)
(133,472) (128,637)
21,569 6,707
3,526 3,102
(6,117) (5,211)
(20,592) (4,566)
(1,209) 32
N (7 -
(1,276) 13
(2,862) (2,877)
(€.079)_ (2,862}
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Holmes Funding Limited
Ralance Sheet
Period ended 15 July 2002

£'300
Fixed asset investments
Baneficial interest in Trust morigage portfalio 10,968,515
Current assets
Deferred axpenditure (costs of securing) 24,666
Cash at bank: _
Reserve funding 185,000
Transaction account 2,284
Funding GIC accaunt 36,349
248,299
Creditors: Amounts falling due within ane year
Deferred consideration creditor 37,803
(nterast payable accrual 4,246
Amounts due ta Trustee 93,024
Sundry creditors 939
Taxation 14
196,028
Net current assels ' 82,21
Total assets less current liabilities 11,020,787
Creditors: Amounts falling due after more than ane yzar
inter-company leans (10,368,516)
Start up lazans (56,350)
. Net assets ' {3,079)
tapital and reserves .
Shaie capital (£2) -
Reserves _ (a079)
~ (4,075)
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Holmes Funding Limited

Firs? lssuer Notes to Balance Sheet

Period ended 15 july 2002

Balance on cash accumulation ledger

Available credit enhancement
First reserve fund at closing

initlal ¢lgsing first reserve funds

Drawings to make bullet repayment

Other drawings
Transfers from revenue recelpts
Closing first resarve balance

Target first reserve funds

Principal deficiency ledger

Opening POL balance

Losses this quarter

POL top up from revenue jncome
Closing PDL balance

start up lean outstanding
initial balance

initial closing qutstanding
Second stan up loan
Third start yp loan

Fourth startup loan

Fifth start up foan
Accruad interest
Repayments made
Closing balance

Liquidity facifity
Liquidity fadlity limit

Liquidity facility drawn
Liguldity facility available

Page8qf 8

£000

Nil

185,000

154,310

30,850

185,000

1855000

AAA

Nil

£'000

BES

Nil

Nil

Nit

NIl

26,250

13,000
13,250
17,500
7,500
5,200
4,246

60,596

25,000

25,000

-

v



