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Holmes Finandng (No. 2) PLC
Profit & Loss Account
period ended 15 july 2002

Interest recalvable - Inter-company loan
Interest recelvable - Cash depasits

Interest payable - Notes
interest payable
Net opersting income

Othar income
Qperaling expenses

Profit on ordinary activities before taxation
Taxation

Profit on ardinary activities after taxation
Dividend

Retained profit brought farward

Retained profit carried forward

)
CFN

This Quarter  Priar Quarter
£'000 £'000
26,299 25,353
26,289 125,353
(26,299) {25,353)
(25,299) (25,353)
49 40
(47) (40)
2 -
2 -
2 2
4 2
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Holmes Financing (No. 2) PLC
Balance Sheet

Period ended 15 July 2002
£000

‘Fixed asset investments
Loans to Funding 1,701,516
Current assets
sundry debtors N
Cash at bank é

38
Creditars: Amounts falling due within one year
Sundry creditors 20
Taxation ——

27
Net cufrent assets ' 17
Total assets less current liabliltles 7,701,533
Creditors: Amounts falling due after more than ene year
Amounts dua 1o nateholders 1,701,516
Net assets N7
Capital and reserves
Share apital 13

Reserves

-_— 4
17
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Holmes Finandng (No. 2) PLC
Notes Qutstanding
Period ended 15 July 2002

Maody's current rating
S&P curtent rating
Fiteh Ratings currant jating

Moody's surrant rating
S&F turent rating
fiteh Ratings current rating

Moedy's curreM rating
S&P current raling
Fitch Ratings current rating

initial note balance

Pravious quarter's note prinelpal
Nota redempdons

Outstanding note principal

{143l nete balance

Previoys quarter's note principal
Note redamptons

Outstanding note principal

initial note bajance

Previgus quarter's npote prindpal
Note redernptions

Outetanding note pringipal

Note Interast margins
Step up dates
$tep up margins

Note intetast margins
Step up datas
Step up marging

Note Interest marging
Step up dates
Step up margins

Interest payment cycle
interest payment date
Next Interest payment date

LiquidRy factlity fimit
Mquidity tacility drawn
Liquidity facility available

Saries 1 Class A
Ada
AAA
AAA

Saries 1 Class B
Aa3
AA
AA

Series 3 Class €
8232

388

L1

series 1 Clags A
s
1,000,000,000

1,000,000,000
(1,000,000,000)

series 1 Class B
5

Series 2 Class A
A2
AAA
AAA

Series 2 (lass 8
Aad

AA

AA

Series 2 Class €
8322

BRR

8BQ

Sarias 2 Class A
s
1,000,000,000
1,000,£00,000
1,000,800,0Q0

Series 2 Class B
$

37,000,000 37,000,000
37,000,000 37,000,300
37,800,000 37,000,000
series 1 Class g Series 2 Class ¢
5
49,000,000 49,000,000
49,000,000 45,000,000
49,000,000 49,000,000
Series 1 tiass A Series 2 Cass A
9 18
N/A 16/10/2007
N/A 36
Series 1 Class 8 Series2 Class B
35 44
16/10/2007 16/10/2007
133 144
Series 1Class € Series 2 Class €
120 135
16/10/2007 16/10/2007
220 38
)
Quarterly
15th or next business day
15/10/2002
25,000,000
Nil
25,000,000

Page 3af 8

Series 3 Class A
Ada
AAA
AAA

Seriec 3 Class B
Aa3

AA

AA

Series 3 Class €
8an2

288

388

Safies 3 dJass A
£

§00,000,000
500,000,260

$00,000,000
Series 3 Class 8

£
19,000,000
15,000,500

19,000,000
Series 3 dass €
£

25,000,000
25,000,000

25,000,000

Series 3 Class A
24
16/10/2007

43

Sefies 3 Class @
45

16/10/2007
145

Series 3 Class €
150
16/10/2007
250

Series 4 CJass A
AQd
AAA
AAA

Series 4 Class B
A3

AA

AA

Series 4 Class ¢
822
BB8
BEB

Saries & Class A
€

500,000,600
500,000,000

£00,000,000
Series 4 Class &
€

21,000,000
21,008,000

21,000,000

Series 4 Class C
€

35,000,000
35,000,000

3%,000,000
Series 4 Class A

27
16/10/2007
54

Serfes 4 dass 8
50

16/10/2007

130

Series 4 Class C
160
16/10/2067
260



Holmes Trustees Limited
Profit & Loss Atcount
Period ended 15 July 2002

Interest receivable - Mortgagas
Interest receivable - Cash Depasits

Interest payable - Martgages
Interest payable - Cash Depasits

Net operating income

Fees raceivable
Feas payable

Operating expenses
Pravision charges
Other income

Profit on ordinary activities before taxation

Taxation

Prafit on erdinary activitles aftar taxation

Dividend
Retained proflt brought forward

Retained profit carried forward

Thils Quarter

=

Prios Quarter

£'000 £'000
262,046 241,365
2,380 2,382
265,026 243,747
(262,046) (241,368)
2,980 2,382
(265,028 (243,747)
3,109 2,335
(3,109) (2,336)
(3,659) (3.582)
{1,631) (178)
5,290 3,760

I

prs
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Holmes Trustees Limited
Balanca Sheet
Period ended 15 july 2002

-£'a00

Fixed asset investments
Mortgzge loans secured on residential praperty 17,637,709

Current assets .

Bank Tnterast receivable 546
Cash at bank 183.447
Amaunts due fram Funding 93,024

277,016

Creditors: Amounts falling due within one year
Amounts due to Seller {(745122)
Sundry creditors 22

{745,744)
Net curren? assels {468,128)
Total assets less current liabilities 77,165,581
Credlitors: Amounts falling after more than one year

Seller share of mortgage loans . (6,201,065)
Funding share of martgage loans (10,958,516)

Net assets

=Em°

Capital and reserves .

Share capital (£2) ' . 0

Reserves 0
e

Py
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Holmes Funding Limited
Profit & Lass Account
Period ended 15 july 2002

Intarast reczivable - Martgages
Interast recelvahie « Cash Depasits

interest payable - Intercompany loans
Interest payable - Start up loans

Net operating income

Other incame

Operating expenses
Deferred consideration

Profit/{lass) on ordinary actlvities before taxation
Taxation

Pratit/(Joss) on ordinary activities after taxatlon
Dividend

éetained profit/{loss) brought farward

Retained prafit/(loss) carried forward

VU
This Quarter  Prior Quarter
£'000 £000
145,262 132,858
9,719 2,486
754,981 135,344
(132,756) (128,013)

656 624
(13&412%‘ (12&637}

37,565 5707
3,926 3,102
(6,111) (5.211)
(20,592) (4,566)
(1,209) 32
(7 {(17)
(3,215) 15
{2,362) (2.877)
(4.079) (2,862)
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Holmes Funding Limited
Balance Sheet
Period ended 15 July 2002

Fixed asset investments
Benaficial interest in Trust mortgage porttolic

Current assets
Detferred expenditura (costs of sacuring) 24,468
Cash at bank:
Reserve funding 185,000
Transaction account 2,284
Funding GIC account 36,349
248,299
Creditors: Amounts falling due within one year
Deferred consideration ¢reditar 57,803
Intarest payable acerual 4,245
Amaounts dua ta Trustee 93,024
Sundry aeditars 939
Taxation 16

£'000

10,968,516

195,028

Net current assets

Tetal assets less current liabilities

Creditors: Amounts falling due after more than one year
inter-company leans

Start up loans

Net assats

Capital and reserves
Share capitaf (€£2)
Reserves
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52,271
11,020,787

(10,968,51€)
(56,350)

. $4,0792

(4.078)
!4,0792
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Holmes Funding Limited

First Issuer Notes to Balance Sheet

Period ended 15 July 2002

Balance on cash accumulation ledger

Available credit enhancement
Flrst resarve fund at closing

Initial clasing first reserve funds

Drawings to make bullet repayment

other drawings
Transfers from revenue receipts
Clasing first reserve balance

Target first resafve funds

Principal deficiency ledger

Opening POL balange

Losses thls quarter

POL top up fram revenue income
Closlng POL balance

Start up loan cutstanding
Initial balance

initial cJosing outstanding
Second start up lean -
Third start up loan

Fourth start=up loan

Fifth start up loan
Actrued interest
Repaymants made
Clasing balance

Liguidity facility
Liguidity facility limit

Liquidrty facility drawn
Liquidity facility available
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£'000

Nil

185,000

e tar———

154,310
30,690
185,000

185,000

——

AAA

Nit

£'000

BEe

Nil

NN

Ni!

26,250

13,000
13,250
17,500
7,500
5,100
4,246

60,595

25,000

25,000



